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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4 5 6
Securities Lending Total
Reinvested (Col. 3+4)
Investment Categories Amount Percentage Amount Collateral Amount Amount Percentage
1. Bonds:
1.1 U.S. tr@ASUNY SECUMHES........cvverveecieeeierieeieeiseesessssssssssesssesssessseesssssssesssnnes | ssesssnsens 193,197,929 |............ L A 193,197,929 | ..o | e 193,197,929 |............ 8.6
1.2 U.S. government agency obligations (excluding mortgage-backed
securities):
1.21 Issued by U.S. government ageNCIES..........ccovueverieiriereriecieseeieniens | evvreesesesseressssssesesesens | eveveesenens 0.0 [ oo [ e | s (0] 0.0
1.22 Issued by U.S. government Sponsored ageNCIES..........cc.eureeeeerrureeens | crrereesneeneenessesnsesseseens | eesneenees 0.0 [ oeeeeeeeeereereeerneiieees | e srene s | eeeeeeeiees s (O] IO 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-
DACKEA SECUMHES)........orvverireeireiiciieiesisesses sttt snssns | ssesssensens 135,390,016 |............ 6.1 [ e 135,390,016 [ ..ovvorrrrerereirerirenes | ceverenianes 135,390,016 |............ 6.1
1.4 Securities issued by states, territories and possessions and political
subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............ccccceeeet | cveeriieiienne 7,126,086 |............ 0.3 | i 7,126,086 |....ccovveevercrerereeens | e 7,126,086 |............ 0.3
1.42 Political subdivisions of states, territories and possessions and
political subdivisions general obligations...............cccoeeeiveevivereieeeiins | cevvererninns 14,651,622 |............ 0.7 | oo 14,651,622 | ..o | e 14,651,622 |............ 0.7
1.43 Revenue and assessment obligations.............cccccveevevecveeneeversienees | coveveennns 125,753,778 |............ 56 | i 125,753,778 | .ooveeeeereerereveereen | v 125,753,778 |............ 5.6
1.44 Industrial development and similar 0bligations.............ccceveeveiceiiies | e | v 0.0 [ oo [ e | e (0] 0.0
1.5 Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed by GNMAL............cc.ccoevevveueeeeieieiesieis | e 52,644 |..........00 | oo 52,644 | ..o | e 52,644
1.512 Issued or guaranteed by FNMA and FHLMC.. 173,961,657 |.... 173,961,657 |.... ..173,961,657 |..
1513 Al Ot ... | eeseesnees 397,855,069 397,855,069 397,855,069
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC or VA........... | ccoerreneenennineneineienes [ eerveeneinns 0.0 [ oo [ eererissieeresinsiees | e (01 O 0.0
1.522 Issued by non-U.S. Government issuers and collateralized
by mortgage-based securities issued or guaranteed
by agencies Shown in LiNe 1.521........cccovevivcrinieeiieeiieeeins [ | evesenenns 0.0 [ oo [ e | e (0] 0.0
1.523 All OthET ... | eesneinees 238,848,435 | .......... 107 | oo 238,848,435 | ..ot | e 238,848,435 | .......... 10.7
2. Other debt and other fixed income securities (excluding short-term):

. Total invested assets

2.1 Unaffiliated domestic securities (includes credit tenant loans and

NYDFIA SECUMLIES).....rvuveirreririciere st nee
2.2 Unaffiliated non-U.S. securities (including Canada)....
2.3 Affiliated securities
Equity interests:
3.1 Investments in MUtUal fuNdS..........oerveereinrnree e
3.2 Preferred stocks:
3.21 Affiliated
3.22 Unaffiliated
Publicly traded equity securities (excluding preferred stocks):
3.31 Affiliated
3.32 Unaffiliated.
Other equity securities:
3.41 Affiliated
3.42 Unaffiliated
Other equity interests including tangible personal property under lease:
3.51 Affiliated
3.52 Unaffiliated
Mortgage loans:
4.1 Construction and land development
4.2 Agricultural
4.3 Single family residential Properties............cowreereerreneenrnresesneessisesnesnnens
4.4 Multifamily residential Properties...........ccoeveeviveeireeresieeeeee s
4.5 COMMETCIAl I08NS.......c. et sess st essnssesees
4.6 Mezzanine real estate 10aNS........c.cc.eeevriiineiiniesese e
Real estate investments:
5.1 Property occupied by COMPANY........cccoveierrirrinieieisissiesesssssssse e
5.2 Property held for production of income (including §.......... 0 of
property acquired in satisfaction of debt)....
Property held for sale (including $......... 0 property acquired in
satisfaction of debt)..........cceviieiiiiice e
Contract loans
DEMIVALIVES. ..ot

3.3

34

35

53

Receivables for securities
Securities lending (Line 10, Asset Page reinvested collateral)...

. Cash, cash equivalents and short-term investments.............cccoevervireiercerecnnnnnns
. Other invested assets

847,688,594 | ....

847,688,594 | ....

............................................................................................................................ 0f.....00
................ 5,171,031 cerrrneneeeen D AT1031 | [ 5,171,031 0.2
.............. 19,839,273 corernnnnnn 19,839,273 | ot XXX e XK [ e XXX
.............. 76,559,993 cereeenenn. 16,569,093 | ........19,839,273 | .............96,399,266 |..........4.3

........................................................................................... 0f......00
......... 2,236,096,127 oerrnn2,236,096,127 |.........19,839,273 | ........2,236,096,128 |........100.0
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes
4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15
6.2 Totals, Part 3, Column 13

7. Deduct current year's other-than-temporary impairment recognized:
7.1  Totals, Part 1, Column 12
7.2 Totals, Part 3, Column 10

8. Deduct current year's depreciation:
8.1 Totals, Part 1, Column 11
8.2 Totals, Part 3, Column 9

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10. Deduct total nonadmitted amounts

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........cuviuiieiniiiieiesiciie st sessss sttt bbbt baes st

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iieeieieiceece ettt st es ettt bbb ss et s et et b s sae s s s ense st
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT..........cvu et ese et bs e ese bbbt bs s s £ e E bbbt en

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt

2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s

3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

4. ACCIUAI OF QISCOUNL.......o.oeiivtie ittt bbb bbbt s bbbt b2 e b e 4 s bbb bbb s e e bbb s bbb s s e bt a st b st s bbb b s s

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13..........coovirieieeeseee e N ‘ B W B
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i

Total gain (loss) on disposals, Part 3, Column 19
Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:
9.1 T0talS, Part 1, COIUMN 17 ...ttt bbbt

9.2 Totals, Part 3, COIUMN T4.........ouece ettt bbbt s bbbt s bbb

10. Deduct current year's other-than-temporary impairment recognized:
10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes

10.2  Totals, Part 3, COIUMN 1.t bbb bbb bbb st n st

11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (LINE 11 MINUS LINE 12)........cvueiiuiiiieeiicie ettt bbb bbb bbbt a st

SCHEDULE D - VERIFICATION BETWEEN YEARS
Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year...

Cost of bonds and stocks acquired, Part 3, Column 7

o N

Unrealized valuation increase (decrease):
41  Part1, Column 12..............

1,956,390,934

707,629,985

ACCIUAL OF QISCOUNL. ... vttt sttt bbb s b2 bR 4 s 44 s 44 R4 AR bbb bbb s s s bbb bbbt es

1,568,024

42 Part2, Section 1, Column 15.

4.3 Part2, Section 2, Column 13. 63,141,547

44  Part4, Column 11 (27,095,508)

36,046,039

Total gain (loss) on disposals, Part 4, Column 19........cc.cccovevervrverrerrennnns

Deduct consideration for bonds and stocks disposed of, Part 4, Column 7

©® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part1, Column 15..............

44,509,685

602,244,653

Deduct amMOrtiZation Of PIEMIUM........c.cveviciiesiscieiesss et ess st s bt s bbb st £t 888 R8RSR s bbbt en b s n b

6,416,781

8.2 Part2, Section 1, Column 19.

8.3 Part2, Section 2, Column 16.

8.4 Part4, Column 15

9. Deduct current year's other-than-temporary impairment recognized:
9.1  Part1, Column 14..............

9.2 Part2, Section 1, Column 17.

9.3 Part2, Section 2, Column 14. 2,957,403

9.4 Part4, ColUMN 13 ..ttt sensnsns

2,957,403

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..

11, Deduct total nonadmitted amounts.........cccceuerrererernnreirninnenns

12.  Statement value at end of current period (LiNE 10 MINUS LINE 11).....uurireieriuririinriris st ssssss st sttt anss s essensanssessessanssnssns

Si03
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Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E COM PANY

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States........couvvvverrens | ovvvrnnerinenens 193,250,573 | ..oovvrirevrirnnes 200,446,760 | ..ccovvvrerenenn. 192,435,050 | ..ooovvvrvrecrinnne 195,082,853
Governments (Including all obligations 2. ...135,390,016 140,300,639 ..135,983,643 130,400,000
guaranteed by governments) 3.
4, TotalS.coovoiesicsiicrsiicciienes | v, 328,640,589 [ ....ocoovveeeee. 340,747,399 [ ..o, 328,418,693 | ..o, 325,482,853
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...coooorieeeiiiiereeiees | i 7,126,086 | ..oovvvvenae 7,367,705 | oo 7,332,297 | oot 6,355,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TotalS.....ooevieerereeeciiicieies | e 14,651,622 | ...coocvveenene. 15,135,731 | oo 15,263,344 [ ....oocvvvnn.. 13,300,000
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals...ooooneeceeireiicssicries | v, 299,715,435 | oo, 313,009,153 | oo, 304,431,187 | oo, 283,204,329
Industrial and Miscellaneous and Hybrid 8. United States........cccoeverevveres | covvreervinirnnnns 560,536,650 | .....ccevvrrrnnne 583,101,531 | covvevererrrnn 563,280,850 | ...ovovvrerrrnnn 556,591,784
Securities (Unaffiliated) 9. Canada.........cccoeeeveeeereeens | e 73,670,466 | ..coovevvvrnne 76,217,640 | oo 74,230,894 | .o 72,004,678
10._Other Countries.......ccoocceeee | cvvevicveviriciennes 2,496,388 | ..o, 2,525,115 | oo, 2,496,150 | oo, 2,500,000
11, Totals...oooveeseriiseiiceiiiei | e, 636,703,504 | ......ccoooeeeue. 661,844,286 | ........oceeee.... 640,007,894 | ....coovveee. 631,096,462
Parent, Subsidiaries and Affiliates 12, TotalS. . | v | e L L,
13. Total Bonds........oummurvsssirsse | covvvcieenne 1,286,837,236 | .....cooooeeuee 1,338,104,274 | .....coooooneee. 1,295,453,415 | .ovvveeee. 1,259,438,644
PREFERRED STOCKS 14, United StateS.......ovvvereerreen [ e [errerennnseensesesseneees [ e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA......rveerreeinrinrireines [ o [ s [ st esreneas
16. Other Countries.......ooenninnee [ e [ | s
17, TotalS. oo e [0 [0 0
Parent, Subsidiaries and Affiliates 18, TOtalS.....ovevcceiieeeciiees [, | eesresieseses s esessssseseesnss | erreseesesssseeseessasss e sessensenees
19. Total Preferred Stocks...o... | ...cooooovvvvviicvsiicinnee, 0 i [V I .0
COMMON STOCKS 20. United States ...807,201,308 807,201,308 ..518,156,658
Industrial and Miscellaneous (Unaffiliated) 21, Canada.......cccooevvevveverereeens [ e 28,071,886 | ..coccvovvrrne 28,071,886 | ..ccoovvvirirnnne 19,891,837
22. Other Countries. .....coovcernrreens | conveensriennssirnee 12,415,400 [ .cooooooviiiniennns 12,415,400 [ .coooovvvcennnennes 11,452,450
23, TotalS.....ovorrsrrrsrrensriissinnns | v 847,688,594 | ..o 847,688,594 | .....cooconenene. 549,500,945
Parent, Subsidiaries and Affiliates 24, TOtAlS. ..o, [ | e sssenesnessns | eres s neenes
25. Total Common Stocks....... [ .cocvvvennnen. 847,688,594 [ ....cccveennnne 847,6885% | ...ooovvnn 549,500,945
26. Total StoCKS...ouumseeissrrnsssss | v, 847,688,594 | ..o 847,688594 | ..., 549,500,945
27. Total Bonds and Stocks.... | ................ 2,134,525,830 | ..oovvoreenn. 2,185,792,868 | .......coocec.n. 1,844,954,360
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Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)

1.1
1.2
1.3
14
1.5
1.6
1.7

U.S. Governments

70,908,147

52,644

2.1

22
23
24
25
26
2.7

................. 9,134,610

3.1

32
33
34
35
36
3.7

624,590

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

1,008,947

6,360,318

5,030,590

2,251,767

12,578,810

14,651,622

5.1

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

................. 3,490,253

............... 55,293,277
6,004,429

............... 57,784,132
2,431,362

............... 29,616,232
A

147,080 |....

............. 208,875,202
1

770,533 |....

............. 290,132,563
9

582,872 |....
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)
............... 53,102,073 | .............210,515,403 | .............187,698,936 | ...............12,446,888 | ...............81,803,081 | .............545,566,381 |......cccc0rs0rr0.....40.7 |.............480,210,249 |.....cccceeeveeene.e 429 | .............513,005,190 | ...............32,561,194
............... 10,128,905 | ...............56,758,892 | ...............68,659,224 | ..................996,841 | ................ 1,444,367 | ............ 137,988,229 | .......ccc.c00e00oe0...... 103 | ... 129,785,411 | o116 132,191,903  e......5,796,325
.................... 999,707 | covvereereen 1,019,467 | o002 500,000 [ oo | e | ceerieenieeneen D197 [ 0.2 | 1,499,084 el 0 [ 2519173 |
Totals... ...64,230,685 .268,293,762 .256,858,160 ...13,443,729 ...83,247,448 | ... 611,494,744 | ... 647,716,266

Hybrid Securities
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Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
9. Total Bonds Current Year
9.1 NAIC ottt aeeen () M 62,455,662 | ............ 402,266,411 | ............. 413,789,924 | ..............54,126,731 | .............258,332,900 | ..........1,190,971,628 | ...evvevrerrereeeeren88.8 | correee . XXX s | e XXX coevoereenes | e 1,157,601,174 | coo.onee.... 33,370,455
9.2 10,128,905 | ............... 62,763,321 | coovovrernnes 71,090,586 | ...ccooeverern 2,143,921 | oo 1,444.367 | .. 147,571,100 [ e 110 [ XX | e ) .9, CIN RS 140774775 | oo 5,796,325
9.3 ...999,707
9.4 NAICA....eesessierseieesisseessssssssssssssssssssssssssssssessens | (@)orvesiessseeienns 0
9.5 NAIC K. ssssesssesssesssssesssssssssessssseens | (@)eriieieieeie e, 0
9.8 NAICB.....oovererereresessesresssssessssssssssssssssssssssssssssssssssssssens (e 0
9.7 73,584,274
9.8 Line 9.7852 % Of COL B....ouuveviiieeiccieiecsiees e | eveisiensssesesasneenas 5.5
10. Total Bonds Prior Year
101 NAIC 1ottt saesseses | cvesiesaesias 54,432,747 | ............293,717,508 | ............371,596,755 | ............... 42417176 | ............. 217,440,632 979,604,818 | ..coevverreiieeeren 876 | 950,438,324 | ............... 29,166,493
10.2 ...13,023,581 ...463,084 ..927,813 |.... .137,555,943 .124,279,239 ...13,276,705
10.3 NAIC 3.t sesssssssssesenes | sessesssessssesssssesessessenss | svvesissreeennsnn 399,084 | iviiiiiien500,000 | oo [ e [t XX [ e XK | 1,499,084 | 01 | 1,499,084
104 NAIC Ao tessesssstes s saesassssssesssssssssnses | eevsesssssissiessssssssssssssses | ssessesssessssssssnsssssessassnss | svsessssssssessasssesssssnssessans | sesessessssssessessessassssssnsans
105 NAIC Bttt ess s ssesssssssssesss | iestesssssessessesssssesessesss | sssssisssessassssssssassesssssess | sssesssssssssessessesssssessessans | sessesssssessesssssessesssssssnns
108 NAIC Bttt ssessssbeessessesssseeses | sessessssessesssssansassssssesss | srosssssessesssssssssssensassanss | ersessessasssesssssensassasssessans | aesessssssessonsnssssssssssassans
10.7 Totals....coooveereerrrernnens ...67,456,328 ...42,880,260
10.8 Line 10.7.@85@ % Of COL 8.....couoiuiiiciiieisiieieiesiesiesssisiesssiens | evrssessssessssessaesaad 6.0 | o333 [ 373 [ 3.8
11. Total Publicly Traded Bonds
T4 NAIC Lottt essensnnes | suesesnsea 62,325,684 | ............. 384,488,257 | ............. 399,136,861 | ...cccovvenee 53,317,470 | ............. 258,332,899 950,438,324 | ..ovvvererreers 85.0 [ ..oooune. 1,157,601,171
112 NAIC 2.ttt sanes | evsesaessessaeses 6,578,908 | ............... 61,764,650 | ............... 69,842,930 | ...oevvevrneee 2,143,921 | oo 1,444,367 124,279,239 | oo 3 T 141,774,776
113 NAIC 3.t tes s sessssssssasnanses | eesensssssensaesens 999,707 | oveeveerrreren 1,019,467 | .o 500,000 | .evovveerererrreerereeneeeeeenens | eeveereereerenreneeeseesesneees | eeererienieenenn 2519174 | 0.2 | 1,499,084 | ooooveeveeereeeeneen 0 | 2,519,174
114
11.5
11.6
1.7
11.8 Line 11.7asa % of Col. 6.......cccceeverrvrerenes
11.9 Line 11.7 as a % of Line 9.7, Col. 6, Section 9.........ccccoeuvrrcrnnnne.
12. Total Privately Placed Bonds
121 NAIC 1ottt essessenns | svessessssssssenans 129,977 | v, 17,778,153 | oo 14,653,064 | ....occovvvvrnee 809,267 | ..vovveerrerrrerrereriesisesienies | ereesieninns 33,370,455 | o5 | i 29,166,493 | ..ooovvereeerieninns 2.6 | ) 0.9, CNR O 33,370,455
12.2 ....998,672 1,247,656 |.... 5,796,325 ...13,276,705 5,796,325
12.3
124
12.5
12.6
127
12.8 Line 12.7 as a % of Col. 6....
12.9 Line 12.7 as a % of Line 9.7, Col. 6, Section 9
(@) Includes $.....39,166,780 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes$§.......... 0 current year, §......... 0 prior year of bonds with Z designations and §.......... 0 current year, §........ 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the
Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(¢) IncludesS§.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.....

54,224 ,666;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4 §

.......... 0; NAIC5$

0;

NAIC6S.......... 0.




Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 7 8

2 3 4 5 6 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
U.S. Governments
1.1 1SSUET OblIGAtIONS.......ovveeveceeiecceeseese et ssesens | ctesresessessessssssssssssssssens | eeresessesnnns 70,908,147 | .0viere122,289,782 | ooeceeeeeeeeeeee | e . A 193,197,929 [ o

1.2 Residential Mortgage-Backed SECUMHES...........cc.eveuerernerierieinerieiies [ e [ e et .00 ... .00 ].. e ——————
1.3 Commercial Mortgage-Backed Securities.... e [ ettt .00 ... .0.0].. et aeen
1.4 Other Loan-Backed and Structured SECUNLIES.........c.eververererereieiiens [ [ asssssessssssssssesssesssnsens
1.5 TOHAIS. ettt | ersens ettt 0 i 70,908,147

0 . . 250,573 | ) 0

2.1 1SSUET ODBlIGAtioNS........c.cvvivcierieiscie et
2.2 Residential Mortgage-Backed Securities.

2.3 Commercial Mortgage-Backed Securities.... .
2.4 Other Loan-Backed and Structured Securities............ccevererrereerieies Lo | e
2.5 TOtAIS. . ovureieei ettt ensns | ersensensansaenes 4,854,389 | ...ocoovnnen. 57,384,038

U.S. States, Territories and Possessions, Guaranteed
3.1 1SSUET ODlIGAtIONS........cvuvereeeeirecereire ettt
3.2 Residential Mortgage-Backed Securities.............ccoveuerernerrerrersnncinns
3.3 Commercial Mortgage-Backed Securities....
34
3.5

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.1 1SSUET OBlIGAtiONS. ......voiecereericicie et
4.2 Residential Mortgage-Backed Securities
4.3 Commercial Mortgage-Backed Securities....

4.4 Other Loan-Backed and Structured SECUMHES..........coeveveveveereerriereeins | ereriisiiiisisissiesisiens | cosreesesssssesessssesssessneans

4.5 TOHAIS....uruiecrieie ettt ntensnns | sressensanerenaas 1,008,947 | ..coovvnvnn. 6,360,318
U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 Issuer Obligations...........c.cccevne... 3,490,253 | ... ..59,551,125 | .... ..50,998,692 | ............. 10,713,708 | ............... 1,000,000 {............. 125,753,778 | oo 94 | 107,389,231

5.2 Residential Mortgage-Backed SECUNIES.............covuvrvvrrierieciiniieiiesins | correississesissses s 1,746,581 | ... 9,216,803 | .... 20,049,604 | .. 142,948,670 | .... .173,961,658 .109,256,504

5.3 Commercial Mortgage-Backed Securities.... e [ e e —————— cereereesisssessesessessssens | svennnssesiesinseesiennen 0 [ cvneieeieienen0.0 [

5.4 Other Loan-Backed and Structured Securities 0 ]

5.5 TOtAIS. . cvuitiieit ittt ettt I 216,645,735

. Industrial and Miscellaneous (unaffiliated)

6.1 ISSUET OBlIGAtIONS.........cvveieveceeie ettt B 391,293,471

6.2 Residential Mortgage-Backed SECUNEES..........c..ccuvevrieieeiceiieieieeiienes | coeissieeieiesesisseiesens | coreesiesissiessssssssesssssessns | cevessesssssiessesssssssssssssses | sesseesissessssssssssssessessns | sessesssessessessssssessessessens | seesssssessessessesssessessensQ [ ervevvesveesesiesienreenes 000 [ v, 898,218

6.3 Commercial Mortgage-Backed Securities.... . . .. ..81,713,278 ...86,342,885 | .... LT 81,713,278 | ..

6.4 Other Loan-Backed and Structured SECUMHES..........c.ovverernrvrrirernrnns [ersrrssesssessssssssesisssessnns | osssesessees 78,136,097 [ ...cccvnnvnd 68,235,013 |......c..... 10,764,047 157,135,157 A 132,960,170 | ovovveveisnininnns 11.9 | 151,635,343 | .oooovernnes 5,499,814

6.5 TOtAIS. . .ouieieeeeee sttt ssensns s nesnsnaans | ansessessesneas 64,230,684 |............. 268,293,761 | ............. 256,858,161 | ............. 13,443,729 | ............ 83,247,448 |............. 686,073,783 | ..ovvoieeeens 512 [, 611,494,744 | ..oovove. 54.7 |, 647,716,265 | ............. 38,357,519
Hybrid Securities

7.1 ISSUET OblIGAtoNS........cveveeiercieie et

7.2 Residential Mortgage-Backed Securities.

7.3 Commercial Mortgage-Backed Securities....
7.4 Other Loan-Backed and Structured Securities. .
7.5 OIS, .ot

Parent, Subsidiaries and Affiliates
8.1 ISSUET OblIGAtIONS......coucveevercreee ettt
8.2 Residential Mortgage-Backed Securities.............cccocvereirerrerercerrcinnn.
8.3 Commercial Mortgage-Backed Securities...........ccovuiveverrirereriereeninnns
8.4 Other Loan-Backed and Structured Securities. .
8.5 TOHaAIS. ...ttt
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Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 9.5 6 Prior Year Prior Year Publicly Traded Privately Placed
9. Total Bonds Current Year
9.1 ISSUET ODlIGAtIONS........ooiveierrireiieiiciieeieieeseeesississsssssssssssssssssnsns | esesessseneens 73,584,273 | ...ccoooue 386,166,520 | ............402,778,805 | ............. 25,404,357 | ............. 40,265,210 | ..ccvunnvne. 928,199,165 | ..vvvvvrvrrrrrireeeeen89.2 | i XXX [ XX K s 894,532,198 | ............. 33,666,966
9.2 Residential Mortgage-Backed Securities..... 1,746,581 20,102,248 |........... 142,948,670 174,014,302 ..174,014,301
9.3 Commercial Mortgage-Backed SECUMHIES..........coveveveereeeierrereerieies | eeveseeieseerieieree0 | e 015,149,891 | v, (01 I 76,563,387 | ..cvevevae. 81,713,278 | oo [ e XXX [ e XXX e [ e 81,713,278
9.4 Other Loan-Backed and Structured Securities.............cceveveeveevreereeiers [ oo 0] e, 78,136,097 |...............68,235,013 | ............. 10,764,047 [ oo 0] 157,135,157 [ ool 1T e b XXX e [tk XXX e | 151,635,343 | ............... 5,499,814
9.5 TOtAIS.....cvorvreiictct sttt ssenssns | ensiensienseas 73,584,273 | ... 466,049,198 | ............485,380,512 | ............. 56,270,652 | ........... 259,777,267 |.......... 1,341,061,902 | oo 100.0 | oo e XXX e | e XXX s | e 1,301,895,120 | ....ccvuvvene 39,166,780
9.6 Line9.5a58 % 0f COL B.....oviiviiiiiii s ssissssessessssenns | sonssissssssssssssssssessans 55 | s 348 | s 36.2 | oo 4.2 |, 194 [, 1000 | e XXX s | XXX [ XXX [ i, 971 | s 2.9
10. Total Bonds Prior Year
10.1 1SSUET OBlGALIONS........oocvverierieeiieiiiieeeieeieee ettt essesssssas | eeisesenseens 62,441,098 | ............ 306,006,992 |............. 358,842,276 | ............. 27,956,034 | ............. 33,898,302 |...coovenee. ) 0,0 CHRINY PO ) 0.0 G I 789,144,702 | cooovvevireireis 705 [ .o 746,701,504 | ............. 42,443,198
10.2 Residential Mortgage-Backed SECUMHES...........couvuueirinrinrineireinniinns [ eeeeineineiseissiesiesieees | eeeseeeeinees 1,720,327 | oo 4,440,278 | ....vvvnnnn. 5,924,224 | ............. 98,127,258 |.............. ) 0,9 CHRIINY PR ) 0.0 R I 110,212,087 | oo 99 [ 110,212,088 ..o
10.3 Commercial Mortgage-Backed SECUMLIES...........cccveveieevrcreisiieeiieiieis [ [ e | coeeiessessssssesesiessens | ceveesessssseseessssesssssens | seessessesnns 86,342,885 | .............. )%, G PO )90, GO (SR 86,342,885 | .o TT |, 86,342,885 | ..cooviireereeie
10.4 Other Loan-Backed and Structured SECUMHES.............vewrrrerneenrernnerinins [ crvisiensiniens 5,015,230 | .ot 64,955,127 | ...ccovvennee. 53,989,812 | ..ccoovveuuee 9,000,001 | .o | s, XXX [, .0 ST 132,960,170 | oo 11.9 [, 132,960,170
10.5 TOHAIS....eeueruereereireire et esssnsenes | nessesssensens 67,456,328 | ............. 372,682,446 | ............. 417,272,366 | ............. 42,880,259 |........... 218,368,445 |.............. ) 0,9 CHTIIN IO ) 0,9 R IO 1,118,659,844 | .....ccovvvvirnnens 100.0 | .coveenee 1,076,216,647
10.6 Line 10.5858 % 0f COL 8. ssssssssssessssnes | sosssssssssssssssssssssans (X0 [ 333 | s 37.3 | s 38 [ 195 [ XXX o, XXX [ o 1000 [ XXXoiiiriens | e 96.2
11. Total Publicly Traded Bonds
11.1 Issuer Obligations 69,904,299 367,389,695 392,377,899 24,595,096 | ............. 40,265,210 894,532,199 746,701,504 894,532,199
11.2 Residential Mortgage-Backed SECUMHES..........ovuurrerrerrenrereiierneireineens [ o | e 1,746,581 | ..o 9,216,803 | ...coouvvnn. 20,102,248 142,948,670 | ....oov...e. 174,014,302 110,212,088 174,014,302
11.3 Commercial Mortgage-Backed SECUMIES...........ovvurieriemrineiinirneinens [ eeeeineineieniecieeieeieens | e | ceveeeeeissnnen 5,149,891 | oo | e 76,563,387 | oo 81,713,278 | oo B [ 86,342,885 | ...ooveerernreenn 17 [ 81,713,278
11.4 Other Loan-Backed and Structured SECUMHES..........c..rveeremeeneineineins [enniisiiniisinsiisissinnies | s 78,136,097 | ............... 62,735,199 [............. 10,764,047 151,635,343 132,960,170 151,635,343
11,5 TOtAIS...ceoeceeeeeneeeeeeeseeseessesssnsssssssssssssssssssssnsssnssnes | cereennnennn0,904,299 | oieii. 447,272,373 | ............ 469,479,792 | .........cc. 55,461,391
11.6 Line 11.5asa % of Col. B.......ccecuvvrrrirnnnn. 4.3
11.7 Line 11.5 as a % of Line 9.5, Col. 6, Section 9...........ccoecvncvncnncnncnncn | coviviiniiniiniinnend 2 | i34 350 | s 4.1
12. Total Privately Placed Bonds
12.1 1SSUET OBlGAtIONS........orvverirricicisei et | eessessnsssnnens 3,679,974 | oo 18,776,825 | ......coon..... 10,400,906 | ....c.oovvvven. 809,261 | .ovoeveereererrerireriinnens | erirerrnnnn 33,666,966 | oo 25 [ 82,443,198 | 38 [k XXX s |
12.2 Residential Mortgage-Backed SECUMHES. .........crwurureeenrerrinirneneieens [ oreineineiisieinnnsiseiseenes [ ereereiesnsnsisessnsenseens | cereeeneisesssessssssesssssssessnns | seeseessesnsessessesssesssssees | senessessessnsssssssssesssnsnees | onseneensssesssnsnsssessnssness0. | conneneensemnnennnnenens 0000 | cvinensniinen0 [ 0.0 [l XXX |
12.3 Commercial Mortgage-Backed SECUMLIES...........ovururirriereerririinrireiieis [ [ crrencnenssssssnsiens | ceneeneieessnsissesssessessnns | sevneeessnssssensssssessnssees | senensessssnsssssssssssssssnees | onseneenssesssssnessessnssnens0. | eonseneensninnnenenenens 0000 | cvinriniiinn0 [ 0.0 [ b XXX | e
12.4 Other Loan-Backed and Structured SECUMLES...........cocvevereeerereieeiiees | eeieieieeiieeseseeeseeien L eeeriseesseseeseseseeneesenes | evereereressenens 5,499,814 .o | e | e 5499814 | o0 |0 | 0.0 [ 0.0, S 5,499,814
12.5 TOHAIS ..ot ees | eebeseseineeens 3,679,974 | ..o 18,776,825 | .....ccocuc.n. 15,900,720 | .cooovvvriennn. 809,261 | .oveerereiieiis 0 [ s 39,166,780 [ ...ovvvvvvcnrincencn 29 [ i 42,4431198 | 3.8 | ) 0,9 CHRIN IU 39,166,780
12.6 Lin€ 12.585@ % Of COL B.....ouvvuvenreciiciieiineiieeieiiesiesiesisensenssssenes | veseesiessessessesens 94 | s A7.9 | s 406 [ oo 20 [ s 0.0 [ oo 100.0 [ e XXX e | e XX s | e XXX s | s ). 0,9 CHTRINN IR 100.0
12.7 Line 12.5 as a % of Line 9.5, Col. 6, Section 9.........c..ccovernenniirneinciineie | o (VR 14 | i, 1.2 |, (O [0 R 2.9 [ XXX | e XK s | XXX |, XXX | e, 2.9
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value, DeCEmDET 31 Of PHOT YEAT.........cuiureiieeireireieeireereireiestseese ettt sssssssssssesss | eesessessssssssseeessesssesessessastaseane 30,154,007 | .eoevrrereereereieeeneneieeeeeeeena 30,154,007 | oot sssssies | ceresiesie et benas | estesaess bbbttt bbbt ns
2. Cost of short-term iNVESIMENS ACQUINEA...........ccevieeiecicreeteicetce ettt st ssesse s sessesaes | nvtessssssesesssesse s ssssssesnssnaes 30,180,459 | .oovvvererereeeeeee e 30,180,459 | cooveveieieeieteeeece et sesssnies | ceveseesee sttt b s benes | esteseetesten ettt s st en st saneaen
3. ACCTUAL OF BISCOUNL........ovveveeeriiriiiiscitss st nnntennss | seessenst sttt 1,603 | oo 1,803 | oo | s [ s
4. Unrealized valuation iNCrEaSE (ECTEASE)..........vuvueieiiireiieieieeieiie sttt sss st sssssssensessnses | oebesssssssssssssesssssstesses s besses e s s ssessssnsenee 0 | oottt nsen | seres ettt sttt s s bensens | Stetsessten st et st e st n bbbt s s s b e sae et entes | Hetestet et st et et s e bRttt
5. Total ain (I0SS) ON QISPOSAIS.......cuurerrerrereereereiseeeeeeereeeeeeseesseese e esssssesee st ess e e st ess s ssess st enssessessesssessessessasssnssessnssasss | resssesssssessssessassessessessasssnssessesssens [ | (2,184) | ottt | ettt sssns | cresaeie ettt
6. Deduct consideration reCeived 0N AISPOSAIS............c.cucveieeicreesie ettt ses s s s ssssessesss | evesissessess s ssse s st seseenas 8,952,661 [ ....ocvvvereeeereeee s 8,052,661 [ ...t eennees | ettt n ettt snassans | eneeretet et ettt n et st st et s et et sn et et s et anaes
7. Deduct amortization Of PIEMIUM..........cciieieieesee ettt et s st sa st s s s es s s ssssssesssssstessnsns | evissessesssissessssssesssssssessessesssantessnsan 2914 | oo 2914 [ oo sesiens s | et st enes | ertes st s ettt ettt s s
8. Total foreign exchange change in book/adjusted Carmying VAIUE..............c.ccuucueieisivcieieeieee st sssiessssses | eessessisss s sses s ssessas 0 | oot | seresns ettt sttt nsens | sterseseten e st s sttt s et s s s s s sse s sentes | Hetestet et st e s et s bbbttt
9. Deduct current year's other-than-temporary impairment rECOGNIZEA............curureriurrerieiereireieereeeeseeeseseesesesssessseesees | essssessssess s s ssessns st s sns e sne e ssssneaa 0 oottt sttt neres | ereetestess s st estes s bt es e saesensessessntensesssastensess | shessesstestessetntantesastestes et entessesastsnsessesnsantes | oetestesstantes et st es st e s sttt et n st en s nanee
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-T+8-9)........ccccrrrrurernrnrennenrinrnnnsnsnsnnes | crrereesessnsnsessssssssssssssesssseees 51,378,310 | oo 51,378,310 | o 0 [ oo 0 | e 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MINUS LINE 11)....vcuiiiiiiiiisiciiceicesesiesiesssesessssnessssssssssssssssesssssss | ossessssssesssssesssssnsonsssssssnssseas 51,378,310 | oo 571,378,310 | oo 0 | oo 0 | oo 0
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Si11, SI12, SI13, Sl14



Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - VERIFICATION BETWEEN YEARS

Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 Of PrIOr YEaI..........c.oviururiineereieineereeeineiseisesseiseseesnees | eeveeseesnseseesesseeens 50,149,711 [ oo 50,149,711 | oo

2. Cost of cash equIValENtS ACAUINE............cvevieieeieiieiceee et sssessessesssenanns | sesvensssenseesaes 12,036,834,239 | ....ccovveenees 12,036,834,239 | ..o

3. ACCTUAL OF QISCOUNL........oocvicictccc ettt bbbt se s enssssens | sbessesssssessesssssssssenais 31,070 | oo 31,070 | o

4. Unrealized valuation INCrEASE (ABCTBASE).........ccevuevereerieereiereiesie et ssses e s sssssssens | sessesssssssessssssessesesssssssssssand 0 | oo seeressenes [ e

5. Total gain (I0SS) ON QISPOSAIS........cviviveiieicriieieiciiissie ettt b bbb ssessenss | enbessessessssesesssensesaees (19,328)| cvovvvererirerieiereiee (19,328) [ v

6. Deduct consideration received 0N diSPOSALS.............ceveuieieeiciiereeceeese et sessesessssns | seererssnienns 12,063,565,172 | ....covvvrene 12,063,565,172 | ..oocveeereriereeeeeeeeeeieseieiens

7. Deduct amortization Of PrEMIUM............cccoiuiieiiiiisie ettt ssssssenes | sressessssesessssess s s sssesses s 0 | oo [ et

8. Total foreign exchange change in book/adjusted Carrying ValUE............ccvverrinrnririninnieinsinsireiens | coveiressssissssssssssse s 0 | oo resenes [ e

9. Deduct current year's other-than-temporary impairment reCognized............cocevevevevreereiereeeiienieiens [ ssssseesseas 0 oo | et naenaa
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccceververvvceees | coveveerieeceiens 23,430,520 | covovvereererririinns 23,430,520 | .ovovvereierieeee e 0
11. Deduct total nonadmitted @MOUNLS...........cccueiiiiiiiir s [t 0 [ | i
12. Statement value at end of current period (Line 10 minus Lin€ 11).....c.ooieiiieiiieiieeceiessieseesenes | oo 23,430,520 | oo 23,430,520 | .o 0
(@) Indicate the category of such investments, for example, joint ventures, transportation equipment......
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE
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Showing all
7

1 2 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
8 9 13 14 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Stated
i Rate Used Current Year's Temporary Contractual
g to Obtain Book/Adjusted (Amortization) / Impairment Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized Rate of Rate of Paid | Due & Accrued During Year Acquired Date
U.S. Government - Issuer Obligations
912828 D5 6 |USTREASURY......oieiiimriiimmsisimmsessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | ssvsens | oo | cvvvnvnvnnnns [ cvsmveseens | s 39,770,703 | ....101.821 | ............ 40,728,400 | ............. 40,000,000 39,776,573 5,870 2.375 ...2.440 |FA..... 358,832 10/31/2014 | 08/15/2024.
912828  F9 6 |USTREASURY......oocoviveeimreirimssinmmssssssmmssssmmsssssssssssssssssssssssssssssssssssssssssssssssssssnnes | 90 [ oo | wovvvevvvnnns [ commemseensT | i 5,911,467 | ....100.257 5,895,159 5,880,000 5,911,142 (325) 2.000 ..1910 | AO..... 19,927 12/01/2014 ] 10/31/2021.
912828 KD 1 [US TREASURY.....ccooervrrreerrmmmerrnreeenssnsssnesssesssssnssessssesssssnnenesssssssssssnessssennes | B8 [ oo [ evvervvrrns | o1 s 13,115,161 | ....105.211 | ............. 14,624,329 | .cooovn 13,900,000 | ............13,515,746 LLZCI 0 N R DO 2.750 ..3470 | FA....... 144,382 | ..o 382,250 | 12/31/2009 | 02/15/2019.
912828  KQ 2 [US TREASURY.....ccoostvrrriiimmmerrnneeeisnnssnessessssssnsssssssessssssssenessssssssssssessssssses | evvesnen [ oo [ evverrrenens | vvvveneen | v 19,783,611 | ....106.610 21,855,050 20,500,000 20,150,942 72,587 | covevvveveverenenerereninns | eeverrevriisreseneessenins | vevered 3.125 3540 | MN...ooo | v KAV E— 640,625 | 11/04/2009 | 05/15/2019.
912828  LJ 7 [USTREASURY....ccooouvirriirirmmcrrnrieisssnnsrnessessisssssessssesssssssssnnesssssssssssssessssennes | LS oo [ evvevvvvias || s 20,343,460 | .....109.079 21,815,800 20,000,000 20,177,697 (35,132) 3.625 ..3410 | FA..... 273,845 | .o 725,000 | 02/26/2010| 08/15/2019.
912828 LY 4 |USTREASURY corennnnn8,803,672 | .....108.360 7,585,200 7,000,000 6,893,341 19,634 3.375 3720 | MNL. | s 30,673 | .o 236,250 | 02/11/2010] 11/15/2019.
912828 ME 7 |US TREASURY 2625 11/06/2012 | 12/31/2014.
912828 MP 2 | U S TREASURY 3, ....109.664 4,386,560 4,000,000 3,974,972 4,354 3.625 .3.760 03/24/2010 | 02/15/2020.
912828 NT 3 | U S TREASURY ...104.422 1,566,330 1,500,000 1,596,238 (16,323) 2625 .1.430 08/15/2012 | 08/15/2020.
912828 PC 8 | U S TREASURY 5,184,180 | .....104.360 5,218,000 5,000,000 5,160,993 (23,187) 2.625 .2.040 01/31/2014 | 11/15/2020.
912828 RC 6 |USTREASURY......rimrirrimririmmssssssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssones | LS [ oo | wovvvevvnnnnn [ covmvnsee T | i ..101.172 1,264,650 1,250,000 1,296,191 ((GTT£:)) T ISR DO 2125 ..1.530 | FA...... 10,033 26,563 | 08/14/2012 | 08/15/2021.
912828  SF 8 |USTREASURY......ccciimmririrmrerimmsessssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | LS [ oo | wvvvvvnvvi [ eovrvnneaes T | s 12,848,086 | ....100.204 | ............ 13,026,520 | ............. 13,000,000 | .............12,840,528 9,717 2.000 2180 | FAoo | v 98,207 | cccooceveen. 160,000 | 04/30/2014 | 02/15/2022.
912828 SV 3 |USTREASURY.....ovvmrimrrrvmmsmnnsmssssmsmssssssmssssssssssssssssssssssssssssssssssssssssssssssssssonses | L [ oo | evvevevvvnnes [ covvvvneee T | i 1,769,277 | 98.289 1,720,058 1,750,000 1,764,837 (IE:T10)) RTY (SRS DO 1.750 ..1620 | MN...... 3976 30,625 | 08/07/2012 | 05/15/2022.
912828 SX 9 |USTREASURY 98.235 5,894,100 6,000,000 6,014,439 (A4*) | [FSUUUROTRINPIIINRY ISPPTOOIRORPPTTO O 1.125 21060 [ MN.ccs | e 5,934 | oo 67,500 | 06/06/2012 | 05/31/2019.
912828 TC 4 |USTREASURY corereen 1,503,164 | . 97.579 1,463,685 1,500,000 1,502,073 (CY)) N [ DR 1.000 120960 [ D | v 7,582 | oo 15,000 | 07/17/2012 | 06/30/2019.
912828 TH 3 |USTREASURY cevenrennnnn 2,825,605 | ... 96.907 2,664,943 2,750,000 2,653,909 20,019 0.875 AB70 | e | s 10,070 | woooovvevvene 24,063 | 07/18/2013 | 07/31/2019.
912828 TJ 9 |USTREASURY 939,219 | L 97.204 972,040 1,000,000 948,030 8,151 | coveeeverevivvrevinenenininenns | eevevssenisssesesenssesinens | cevereee 1.625 ..2.370 | FA...... 6,138 | ..oooovirrinnns 16,250 | 07/19/2013 | 08/15/2022.
912828  UN 8 | US TREASURY....rrrrimrrrrimsnsnensnssssissssssnsssssssssssssssssssssssssssssssssssssssssssssssssssnses | LS [ oo | evvvvenvvnnns [ evvvveneee T | 3,817,031 | L 99.547 3,981,880 4,000,000 3,833,643 16,612 2.000 ...2.570 | FA...... 30,217 80,000 | 01/31/2014 | 02/15/2023.
912828 VB 3 | U S TREASURY 28,020,117 | ....... 97.305 28,218,450 29,000,000 28,163,083 90,436 .2.120 65,891 | cocccccns 507,500 | 05/28/2013 | 05/15/2023.
912828 WJ 5 |USTREASURY ....102.961 17,503,370 17,000,000 ..17,023,552 115 .2.480 55,180 212,500 | 08/28/2014 | 05/15/2024.
0199999. U.S. Government - Issuer Obligations 192,382,420 XXX ..200,384,524 .195,030,000 193,197,929 243434 0 XXX XXX 1414579 | ......... 3,439,751 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36207K _WC 0 [ GOVT NATL MTGE ASSN . 117.751 62,236 52,853 52,644 19 | L | 7.500 | ........7.530 | MON... 330 3,964 | 09/17/1999 | 09/15/2029.
0299999. U.S. Government - Residential Mortgage-Backed Securitie: XXX 62,236 52,853 52,644 19 0 XXX XXX XXX 330 3,964 XXX XXX
0599999, Total - U.S. GOVEIMMENT. ....oeeuereer e | eoseeeeeees 192,435,050 XXX 200,446,760 | .......... 195,082,853 | .......... 193,250,573 243453 0 XXX XXX XXX 1414909 | .......... 3443715 XXX XXX
All Other Governments - Issuer Obligations
007863 AF 0 | AEROPORTS DE MONTREAL revveernnennnnnn315,024 | ....128.026 414,804 324,000 373,772 (1,202) 5.670 ..4570 | AO..... v 3,886 | 18,371 | 12/11/2013 | 10/16/2037.
01306Z CU 3 | ALBERTAPROV.......cciuimrmirimreriimsensissmsssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes | sevseees | C wovvvinvnnnns [ coneee TFE | i ...103.872 2,077,440 2,000,000 1,996,671 318 2.850 ...2.870 01/18/2012 | 01/19/2024.
01306Z CV 1 | PROVINCE OF ALBERTA........ccoocmmccvevimcvemmmmsmssmnssssssssssssmssssssssssssssssssssssssnes | serseeee | G wovvvvnvvnnns [ coree TFE | i ...100.148 1,592,353 1,590,000 1,576,635 715 2.900 ...2.970 09/24/2012 | 09/20/2029.
110709 FM 9 [ BRITISH COLUMBIA PROV OF CDA ..116.701 1,750,515 1,500,000 1,686,708 (VLRI [N ISR DO 4.800 ....2.680 08/07/2013 | 06/15/2021.
110709 GC 0 [BRITISH COLUMBIA PROV CDA. ....100.826 3,443,208 3,415,000 3,203,354 1,971 3.200 3.530 09/16/2014 | 06/18/2044.
11070Z CC 6 | BRITISH COLUMBIA PROV MTN ...129.948 1,741,303 1,340,000 1,526,091 (10,143) 5.620 ...4.250 12/18/2012 08/17/2028.
135087 A7 9 [CANADA GOVT......iiiiiiicsiscscsccisssisssssssisssssssssssssssssssssssssssssssssssssssssssssssssssssssies | cvvveies | C o | ceaes TIFE ] 24,906,212 | ....100.264 24,909,588 24,844,000 24,893,817 (QCISTSY RN ST DO 1.250 ....1.060 11/26/2014 ] 02/01/2016.
135087 B2 9 | CANADA GOVT. revvrrrennnnn230,989 | .....100.007 231,016 231,000 231,011 272 [T (TR OSSO 1.000 ...0.990 12/16/2014 | 08/01/2016.
135087 B4 5 | CANADA GOVERNMENT cerennennn5,994,786 | .....106.120 6,062,636 5,713,000 5,991,582 (3,205) 2.500 ...1.930 12/19/2014 | 06/01/2024.
135087 C8 5 [ CANADA GOVT. coeereenn 1,090,368 | .....101.840 1,099,872 1,080,000 1,089,729 ((K1S) ] [ IR DR 1.750 ....1.550 08/25/2014 | 09/01/2019.
135087 D2 7 [ CANADA GOVT....oiiiiciisiieiisssssissssssssssssssssssesssssssssssssesssssesssssasssssesssssssasssssessssses | cvseeees | G o [ coreee TFE] i 21,883,188 | .....100.457 21,980,996 21,881,000 21,882,954 (VK73 [N IR DR 1.250 ...1.240 09/02/2014 | 08/01/2017.
135087  ZJ 6 [ CANADA GOVT....oiiiiciisivcsissssssssssssssssssssssssesssssssssssssssssssesssssssssssasssssssesssssessssses | cosseeee | G o | coreee TFE ] s 12,037,905 | ....110.808 | ............. 12,264,229 | ... 11,068,000 | .............11,986,100 (44,736) 3.250 ...1.870 11/04/2014 | 06/01/2021.
135087  ZS 6 [ CANADA GOVT.....oiiiciiiivcsiscssscsssssissssssssssssssssssssssssssesssssesssssssssssssssssssesssssessssses | cvssenes | C o [ coreet TFE | s 12,555,707 | ....125.500 | ............ 12,824,845 | ............ 10,219,000 | ............12,545,792 (9,914) 3.500 ...2.440 12/16/2014 | 12/01/2045.
31680P AA 4 |55 ONT SCHBRD TR v 834,144 | ...132.073 937,718 710,000 809,261 (3,312) 5.900 ..4.750 12/21/2005 | 06/02/2033.
563469 CX 1 | MANITOBA PROV CDA ...194.742 1,226,875 630,000 1,192,327 (25,844) 3.320 | MS.. 21,385 12/18/2012 03/05/2031.
563469 FJ 9 | MANITOBA PROV CDA ...107.749 1,077,490 1,000,000 999,900 120 JD...... 558 11/29/2006 | 12/06/2016.
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1 2 Codes Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
4 5 8 9 13 14 15 16 17 18 20 21 22
F
0 Current Year's
r Other-Than- Total Foreign Stated
ei Rate Used Current Year's Temporary Exchange Contractual
g| Bond to Obtain Book/Adjusted (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description n| CHAR Actual Cost Fair Value Fair Value Par Value Carrying Value Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
614852 NQ 0 | MONTREAL QUE (o] [P 1,506,309 | .....107.980 1,634,817 1,514,000 1,506,620 K T PVORPPPRRIIRY IVOPPORRRORROOIRY IO 4.100 B30 [ D | e 5114 | 31,037 | 05/22/2014 | 12/01/2034.
626200 AA 9 [ MUNFINAUTH B C CTF DEP Cl .. 1,580,355 | .....112.632 1,689,480 1,500,000 1,548,346 (UARSIIZY) UL ISR IO 4.450 .3.780 [ D | v 5,685 | 66,750 | 09/02/2010 | 06/01/2020.
642866 FY 8 | NEWBRUNSWICK PROV CDA LY [E— correreinnnnn996,300 | .....108.768 1,087,680 1,000,000 999,041 414 5.200 5240 | FA oo | v 18793 | 52,000 | 02/13/2007 | 02/21/2017.
642866 FZ 5 [ NEWBRUNSWICK PROV CDA (o] [P ...1,183,678 | ....118.650 1,465,328 1,235,000 1,190,524 1,084 | oo | e [ e 4.550 4810 [MS.ooo | v 15,057 [ e 56,193 | 09/06/2007 | 03/26/2037.
642869 AB 7 [ NEW BRUNSWICK PROV CDA [of [P— ...2,205,574 | ....113.081 2,261,620 2,000,000 2,153,877 (PLONEQY [N SN DR 4.500 2940 [ D | e TA18 | 90,000 | 08/07/2013 | 06/02/2020.
683086 AA 0 | ONTARIO INFRASTRUCTURE (o] [P 852,112 ] .....116.802 749,869 642,000 651,370 (PX15)) [FSSITOIITN [FSURRRTIOIRRRRIOIIR) OSSO 4.700 8590 [ D | 2,570 | 30,174 | 07/11/2011] 06/01/2037.
683234 B8 0 [ ONTARIO PROV CDA (o] [P ...4,964,508 | ....111.443 4,903,492 4,400,000 4,789,610 ((7NT Y INUOOORRROIIRY (VORI DO 4.400 1.2.280 | Do | 15,956 | 193,600 | 12/18/2012 | 06/02/2019.
683234 SL 3 | ONTARIO PROV CDA 1,123,780 | .....136.834 1,368,340 1,000,000 1,102,111 (3,345 ..4990 | MS... 58,500 | 06/08/2007 | 03/08/2033.
683234 YB 8 | ONTARIO PROV CDA 2,484,275 | ....104.278 2,606,950 2,500,000 2,497,977 1,836 4.830 01/10/2006 | 01/19/2016.
68323A AW 4 [ ONTARIO PROV CDA 3,181,383 | .....105.722 3,303,813 3,125,000 3,169,553 (5,265) .2.930 09/24/2012 | 06/02/2022.
68323A CC 6 [ PROVINCE OF ONTARIO 8,625,215 | ....103.319 9,479,518 9,175,000 8,630,866 5,651 .3.770 09/12/2014 | 06/02/2045.
68323A CG 7 | ONTARIO PROV. 2,831,491 | .....107.423 2,913,312 2,712,000 2,828,480 (3,011 ...2.970 09/11/2014 | 06/02/2024.
74814Z EG 4 | PROVINCE OF QUEBEC (o] [P 1,282,896 | ....113.739 1,287,525 1,132,000 1,247,316 (17,747) ...2.630 12/18/2012 12/01/2020.
74814Z  ER 0 | PROVINCE OF QUEBEC (o] [P 4,236,660 | .....102.878 4,566,754 4,439,000 4,237,969 1,309 ...3.740 09/18/2014 | 12/01/2045.
74814Z ES 8 [QUEBEC PROV. (o] — 3,686,654 | ....109.124 3,804,063 3,486,000 3,681,584 (5,070) ..3.070 | MS.. 09/10/2014 1 09/01/2024.
803854 JA 7 [ SASKATCHEWAN PROV CDA (o] [P ...1,465,320 | ....138.413 1,723,242 1,245,000 1,421,566 (5,833) 4850 | MS | 23,538 | 72,210 | 01/31/2006 | 09/05/2033.
803854 JT 6 | SASKATCHEWAN PROV CDA. (o] 1,747,200 | .....103.997 1,819,948 1,750,000 1,747,502 ...3.400 |FA..... 59,500 | 11/07/2012 | 02/03/2042.
0699999. All Other Governments - Issuer Obligation: 135,983,643 XXX ] s 140,300,639 130,400,000 135,390,016 (281,305) 0 0 XXX XXX XXX | e, 2,340,598 XXX XXX
1099999. Total - All Other Governments. 135,983,643 XXX ] s 140,300,639 130,400,000 135,390,016 (281,305) 0 0 XXX XXX XXX | e 2,340,598 XXX XXX
U.S. States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations
13062N A7 2 | CALIFORNIA ST. ..111.305 222,610 200,000 206,302 (2,829) 6.000 4.400 112,000 | 03/05/2009 | 02/01/2017.
13063A 4L 5 | CALIFORNIA ST .. 117.740 588,700 500,000 506,914 (914) 5.500 5.230 27,500 | 03/25/2009 | 04/01/2021.
13063A  E8 3 | CALIFORNIA ST....oocvvvrvvvvrrvrvcvcrnsnsnnnsnsnnnsssnnsnssnssssssssssssssesssssssssssssssssssesssssssssssenes | sovveses | oo [ convissiisis ....267,443 | ....109.470 273,675 250,000 255,277 (2,289) 5.000 23970 [MSe | e 16T | 12,500 | 02/25/2009 | 03/01/2017.
13067 LA 7 [ CALIFORNIA ST ECONOMIC RE.........coovvvvvervrrvermmnvvnrnnsesnnnnssnsnssssssssssssssssssssssses | cvsseies | oo | covvvvnnnnnes ...521,370 | ....114.263 571,315 500,000 509,607 (2,486 5.000 4400 [ | 12,500 | 25,000 | 10/30/2009 | 07/01/2018.
37358M CW 9 | GEORGIA STRD & TWY AUTH REV .....ccvvveiremenrnnreininsmnnesennsesssssensesseenes | eevvenes [ oo | vveereenins ...618,045 | ....115.644 578,220 500,000 567,604 (15,558, 5.000 1630 [MSei | 8,333 | 25,000 | 09/07/2011 | 03/01/2019.
574193 KU 6 [ MARYLAND ST...ooooiiirvreveiirneneeriensesssnnsenssssesssssssesssssssssssnsessssssssssssnssssssssssss | sevnne | oo [ cevereneeenns ...1,215,940 | ....120.512 1,205,120 1,000,000 1,201,897 (14,043 5.250 1470 | FA...... 07/28/2014 | 08/01/2020.
57582N 7S 8 | MASSACHUSETTS ST.....ccocommmmmmrrviiiiiiinmssnsscsiiisisnsensesssssssssmsssssssssssasssssssssens | covseres | oo | covvvniennns +...310,686 | .....107.302 289,715 270,000 298,705 (1,934 5.000 13850 | FA.oooe | v 5,825 | 13,500 | 01/23/2008 | 08/01/2026.
57582N T8 8 [ MASSACHUSETTS ST......cocuvverimmmrremersverisssssssssesssssssssssssssssssssssssssessssssssssssssssssnns | sovvnees | oo [ cosssesreri 20338430 | .....100.810 302,430 300,000 325,885 (2,032) 5.000 .3.960 | MS.oo | viiiiieeeeenne5,000 | 15,000 | 01/24/2008 | 03/01/2025.
604129  FH 4 [ MINNESOTA STATE......ccomimermrereersnnreneresesmssssssnsesssssmssssssssssssssssssssessesssssnnes. | sevvnnns | oo [ cereveveennns 291,078 | .....107.307 278,998 260,000 266,438 (3,895) 5.000 13.380 | FA oo | v BT | 13,000 | 01/04/2008 | 08/01/2016.
882723 MU 0 | TEXAS ST...ooiirirecinninccinnnnnnnnnnsnsnsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssions | covseees | oo | coveeinninnns 2,479,148 | ....119.316 2,475,807 2,075,000 2,448,441 (30,707 5.000 1700 [AO. | 25,938 | 25,649 | 06/20/2014 | 10/01/2020.
93974C  QC 7 [WASHINGTON ST......oiiiiiisicciiccicciicicciccccsccieccccccsccccccecscceieiesee | v | o [ e, 557,510 | .....116.223 581,115 500,000 539,016 (4,041 ....5.000 ....3.860 |FA...... 25,000 | 01/15/2010 | 02/01/2023.
1199999. U.S. States, Territories & Possessions - Issuer Obligations. 7,332,297 XXX 7,367,705 6,355,000 7,126,086 (80,728 0 0 XXX XXX XXX XXX XXX
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed) 7,332,297 XXX 7,367,705 6,355,000 7,126,086 (80,728 0 0 XXX XXX XXX XXX XXX
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed ations
017343  DH 4 [ ALLEGHENY CNTY PA PORT AUTH......ooocimmmmmnerrenreeimrmneenensessmmssmnsesssssennes. | wevnree | oo [ cevvreneennns 1,091,850 | .....108.790 1,087,900 1,000,000 1,035,252 (15,453) 5.000 3.300 02/16/2011 03/01/2017.
03588E  H5 5 | ANNE ARUNDEL CNTY MD.......ooooemmmrnvrriciininsecsnsseeissssssesssssessnsssssssssssess | covseres | oo | vovevinnnns ...1,104,820 | ....109.508 1,095,080 1,000,000 1,028,497 (12,430, 5.000 ...3.620 03/11/2008 | 03/01/2017.
166393 3N 6 | CHESTERFIELD CNTY VA......ooiiiirimncrieniicssnscnssneesssssmssessssiessssessensessssssens | oo | oo [ cevrveniinnns ..1513,614 | ....112.378 1,489,009 1,325,000 1,486,269 (27,345 5.000 ...0.880 06/19/2014 | 01/01/2018.
18085P  LZ 5 | CLARKCNTY NEV ARPT REV.....ccimmimimmmmmsmmsmmssssmssssmmsssssssssssssssssssnnenns | conveves | oo [ cosvsesiane ...1,073,430 | ....102.436 1,024,360 1,000,000 1,008,947 (17,475 5.000 ...3.180 02/01/2011| 07/01/2015.
343136 3Q 8 | FLORIDA STATE TURNPIKE AUTH......cocooccieiiemimmiesicrsssvessssssrssssssssssssessssvsserane [ coveeees | oo | o 1,159,220 | .....121.428 1,214,280 1,000,000 1,147,356 (11,864 5.000 ...3.180 01/15/2014 | 07/01/2024.
537292  GT 5 | LITTLE MIAMI OHIO LOC SCH.....ccoouuuuumummmmmimmmmmimmmsnmmsmmmemmsmssssssmsssssssssssmsssssssnses | covseees | oo | covvvinnennns 1,135,620 | .....109.069 1,090,690 1,000,000 1,103,483 (5,355) 5.250 ...4.250 03/19/2008 | 12/01/2028.
586158 MN 4 | MEMPHIS TENN ELEC SYS REV. 1,709,250 | .....108.569 1,628,535 1,500,000 1,572,328 (36,446) ..2410 02/08/2011 | 12/01/2016.
592112 JS 6 | METROPOLITAN GOVT NASHVILLE. 1,182,800 | ....121.616 1,216,160 1,000,000 1,161,836 (19,296) 11/25/2013 | 07/01/2022.
613340 2H 0 | MONTGOMERY CNTY MD ..121.524 425,334 350,000 410,152 (7,787) .2.270 01/08/2014 | 11/01/2021.




(A E

Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE D - PART 1

Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
649660 D6 0 |NEW YORKN Y...oiiiiiioiiiiinicininccninscciennseccnsssssssnssssessssssssssesssssssssssesssssessssssssssssses | o s [ e AFE] v 1,159,200 | .....118.528 1,185,280 1,000,000 1,137,600 (20,013) 5.000 | .......2.600 | AO...... 12,500 50,000 | 11/26/2013 | 04/01/2021.
649660 N4 4 |NEW YORKNY ...ooooorimmiiriiniininccnenicscnnnssncncssssnsnssssssssssssssssssssssssssssssssssssssssssssssses | o s [ e AFE] v 1,229,910 | ....120.018 1,200,180 1,000,000 1,173,646 (22,304) 5.000 2.320 | FA..... 20,833 50,000 | 05/25/2012 | 08/01/2022.
64966L  KP 5 | NEW YORKN Y..ooooiiiiviiiiimviiiimssssimssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssonses | sovssis I SRR [ AFE] s 1,157,640 | ....121.355 1,213,550 1,000,000 1,148,284 (9,356) 5.000 3.270 | MS..oo | cooverriiee 16,667 | ...ooovoveeeee 21,667 | 03/13/2014 | 03/01/2025.
717883 LD 2 | PHILADELPHIA PA SCH DIST.....oovvvevrrerererererresreressessesssssessssssssssssssessssssssssessesss | sevssss I SO 1FE] wovvvveeeere...556,645 | .....107.102 535,510 500,000 517,622 (10,190) 5.000 | .......2.810 [ MS..c. | oo RCK XN I 25,000 | 12/08/2010] 09/01/2016.
968661 GY 8 |WILL ONTY ILL oo | e, [ I 1FE 771,406 | ...116.778 729,863 625,000 720,350 (18,252) ....5.000 ] ......1.770 | JD....... 1,389 31,250 | 02/15/2012 | 12/15/2019.
1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations..............oooooooovovviiioiiiissiciissiiiicisiiiiiiss | v, 15,263,344 XXX ] s 15,135,731 | oo 13,300,000 | .............14,651,622 0 (233,566) 0 0 XXX XXX XXX 215,827 541,841 XXX XXX
2499999. Total - U.S. Political Subdivisions of States, Territories & POSSESSIONS..........ciuuiiiiiiesiiiesiiisieesiesisesssssssessssessssssssssses | _ssssessssees 15,263,344 XXX ] s 15,135,731 | oo 13,300,000 | ............14,651,622 0 (233,566) 0 0 XXX XXX XXX 215,827 541,841 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations
010609 AN 5 | ALABAMA ST PUB SCH & COLL ..114.861 1,148,610 1,000,000 1,145,436 (16,794) .1.260 23,750 07/02/2014 | 01/01/2019.
01728A 79 0 [ ALLEGHENY CNTY PAHOS DEV AUTH ...102.985 514,925 500,000 512,672 (15,958) .0.770 20,000 | 12/21/2012] 10/15/2015.
040507  KJ 3 | ARIZONA HEALTH FACS AUTH . ..112.546 393911 350,000 356,390 (1,944) 5.250 4.590 .18,375 | 08/21/2008 | 01/01/2018.
040654 MY 8 | ARIZONA ST TRANSN BRD HWY........oooimiiiiinrrmiinninsicncenscssensssssnsssssssssssssssessees | v s [ e AFE] oooien....346,569 | .....102.441 307,323 300,000 304,772 (IERZ )Y [T ISR DR 5.000 | .o 1790 | Wi | o 7,500 | s 15,000 | 05/27/2010 07/01/2015.
04109F  BA 5 | ARKANSAS ST DEV FIN AUTH HOSP REVENUE..........cccooooiniminceinnnccccnnccccns | v s [ s 2FE| oo 1,147,080 | ....115.668 1,156,680 1,000,000 1,147,080 5.000 3.270 | FA...... 12/17/2014 ] 02/01/2025.
041826 M8 8 | ARLINGTON TEX INDPT ... | o s [ e AFE] e 2,285,400 | ....112.693 2,253,860 2,000,000 2,251,905 (33,495) 5.000 0.890 | FA...... 54,444 06/27/2014 | 02/15/2018.
04780M  ME 6 [ ATLANTA GA ARPT REV.....ooiiimrreeiirieneerreiisssisneesssssssssmessseesssssssssssssessessseons | ceeeeves U [PSTORTRNTRN (SR AFE] v 2,171,580 | .....104.788 2,095,760 2,000,000 2,036,342 (35,227) 5.000 | .. 3.140 | I | o 50,000 | .covcvrverene 100,000 | 12/16/2010| 01/01/2016.
047870 KB 5 | ATLANTA GAWTR & WASTE WATER.......cooommmmennssermsmsssssssssssssssssssssssssssssssssss | ceviee I [SUTST AFE] ooie....348,380 | .....121.681 425,884 350,000 348,877 RTOSTH [ I DO 6.000 | .......6.050 [ MN... | oo 3,500 | oo 21,000 | 06/17/2009 | 11/01/2022.
052414 LN 7 | AUSTIN TEX ELEC UTIL SYS.....ooiiiiirimieiriviimmmmisimssisssssssssssssssssssssssssssssssssssssesees | cevsene s [ e 1FE] wiii..383,768 | .....117.786 412,251 350,000 373,382 (2,482) 5.000 | ......4.000 | MN...... PR3y - B IS 17,500 | 06/11/2010 11/15/2022.
097428 BR 6 | BOISE CITY IDAHO ARPT REV......cccuuummimmmmmmmmmmmmmmsmmmmassssmsssssasssssssmsssssmssssnnes | coreen s [ e 1FE] ...............1,066,780 | ....103.279 1,032,790 1,000,000 1,010,521 (15,368) 5.000 | ......3.380 | MS...c.. | e 16,667 | ..oooovvvennnn 50,000 | 02/18/2011 | 09/01/2015.
106293 AE 3 [ BREA CALIF REDEV AGY .....oooovvmmvvvnnnnvnnnnnnnvnnnnnsnnnnssnssesssssssssssesesssssssssessssneseses | evvsenes | oo | o [ coree TFE | i 1,387,392 | ....113.854 1,366,248 1,200,000 1,345,990 (39,334) 5.000 | ......1.490 | FA. | i 25,000 | oo 38,167 | 11/15/2013 | 08/01/2018.
115065 WG 5 [ BROWARD CNTY FLA SCH BRD. 2,283,640 | ....115.751 2,315,020 2,000,000 2,236,897 (39,481) 10/18/2013 | 07/01/2020.
13033L  AK 3 [ CALIFORNIA HEALTH FACS FI 257,373 | ....107.029 267,573 250,000 251,752 (1,104) 05/14/2009 | 07/01/2016.
13066Y QH 5 | CALIFORNIA ST DEPT WTR 2,232,720 | ....110.315 2,206,300 2,000,000 2,092,224 (37,656) 02/07/2011| 05/01/2017.
130685 H8 6 [ CALIFORNIA ST PUB WKS BRD..........ooooooimiicicisccncnsssssicssssscsssssssssssssssssssssssnss | ceveeees I SRR [ 1FE] ..................530,200 | ....120.703 603,515 500,000 522,843 (2,410) 5250 | ......4.540 | AO...... 6,563 26,250 | 10/14/2011 10/01/2022.
130685 U4 0 [ CALIFORNIA ST PUB WKS BRD..........oooovoimiiiricrscsicrsssssinsssssnssssssssssssssssssssssssss | ceveeees I SRR [ AFE] 221,122 | ....108.475 216,950 200,000 208,344 (4,184) 5.000 | .....eu2.740 | ID.cocces | e LXK I 10,000 | 11/02/2011 12/01/2016.
13068L GE 9 | CALIFORNIA ST PUB WKS BRD..........coccmmmmmrerremreememnsenmessesmssssmnsessessesssneees | covnneee I SO [ AFE] v 284,950 | .....119.140 297,850 250,000 281,214 (2,437) 5.000 3550 | ID.couwes | v 1,042 | oo 12,500 | 06/06/2013 | 06/01/2025.
13068L  LC 7 | CALIFORNIA ST PUB WKS BRD..........cocemmmmmerremreeremneermsrsesmsssssmssesssssesssnsees | covvniee e | e 1FE| ..............1,153,160 | .....111.506 1,115,060 1,000,000 1,110,551 (38,268) 5.000 | ... 1.030 | MNcooos [ v 8,333 | overvrrrenen 47,361 | 11/15/2013 | 11/01/2017.
13068L  NK 7 [ CALIFORNIA ST PUB WKS BRD........crmmsrerenrenrensessenssssesesssesesssssesssssessssssssssssss | coveeens s [ e AFE] wooiiien 579,785 | ..121.727 608,635 500,000 575,780 (4,005) 5.000 | ......3.310 | AO...... cevverererenessn8,250 | i 10,903 | 04/11/2014 | 10/01/2025.
130795 E2 9 [ CALIFORNIA STATEWIDE CMNT.....cooovevivireviiirevevirerssssssssssesssssssesssssesssssenesenens | ceveeene s [ e 1FE| ..............4,066,101 | ....115.699 4,512,261 3,900,000 3,992,808 (19,470) 5.000 | .....4.380 | AO.... | coorrrrrcrercis 48,750 | oo 195,000 | 12/16/2010 | 04/01/2019.
167593 ML 3 [ CHICAGO ILL O HARE INTL ...oocoouiiiiireiscererssesessssresssssesesssesesssssesesesesesssesens | ceveeens e [ e AFE] o 2,160,200 | ....116.176 2,323,520 2,000,000 2,142,669 (14,895) 5.000 | ...3.950 | Jdoceicics | coviiiiei 50,000 | oo 70,556 | 10/23/2013 | 01/01/2023.
167615  TX 1 [ CHICAGO IL PARKDISTRICT  ....cocouerivivmrevviirevisiserssssssssssssssssssesssssesssssssssennss | ceveeens e [ e AFE] v 1,642,214 | .....116.680 1,633,520 1,400,000 1,638,509 (3,705) 5.000 | ......3.150 | JJ....... 35,000 10/10/2014 | 01/01/2026.
176553 ER 2 [ CITIZENS PPTY INS CORP FLA ...531,180 | ....102.013 510,065 500,000 502,743 (6,427) 5.000 3.650 | JD....co. | covverirrrir PAVCCH I 25,000 | 03/24/2010 | 06/01/2015.
176553 FW 0 [ CITIZENS PPTY INS CORP FLA L1773 1,117,730 1,000,000 1,025,163 (6,715) 4,167 50,000 | 06/30/2011 | 06/01/2018.
181006 GF 8 [ CLARK CNTY NEV PASSENGER FAC CHARGE REV.......coccocovcvvvrinrannns ...339,690 | .....102.421 307,263 300,000 304,439 (8,745) | cevevevercvevcicrcrcscieicicnes | v [ 200008000 | 1n2.010 [ I | 7,500 | e 15,000 | 10/15/2010 07/01/2015.
185328 HT 1 [ CLEARWATER FLAWTR & SWR.........ccccoooiiviiiiiivccciviccsssccscssccssssssscssssscssssissiis | ceveeees . correieiinennnn221,204 | 111478 222,956 200,000 208,022 (2,567) 5.000 | ......3.540 | JD..ccc. | covvrerrrrrcrrrn 833 | oo 10,000 | 05/15/2009 | 12/01/2017.
186406 GS 7 |CLEVELAND OHSTUNIV  iirsseeenreviesssecesesssssssssesessssssssennes | s i e AFE] e 1,205,830 | ....118.626 1,186,260 1,000,000 1,160,745 (19,411) 5.000 2.600 | ID.couves | v 4167 | s 50,000 | 08/08/2012 | 06/01/2022.
196632 PA 5 | COLORADO SPRINGS COLO UTl.....ccmmrirvvvieermirmscririeensissssesisssessnassssesssesens | v I SO 1FE| .oiiier1,192,270 | ....120.446 1,204,460 1,000,000 1,166,561 (22,077) 5.000 | .......2.360 | MN..... cverrrnnnns 8,389 [ s 50,000 | 10/28/2013 | 11/15/2021.
20774U 5L 5 | CONNECTICUT ST HEALTH .....vvoviimnnerrnnriiicsssnsesseisessisenssessssssssnsssssesssens | s I SO AFE] wriiee.528,310 | .....119.024 595,120 500,000 517,722 (2,803) 5.000 | .o 270 | Jvciciic | e 12,500 | oo 25,000 | 12/16/2010 07/01/2020.
207758 RQ 8 | CONNECTICUT ST SPL TAX ...cocciiiiieirsmsmsrssssssesssssesssssesssssesssssssesssssesssssesessss | ceveen e [ e AFE] 2,762,867 | ....116.735 2,719,926 2,330,000 2,683,922 (71,094) 5.000 | ......1.660 | AO..... | coororercrccc 29125 | oo 100,319 | 10/31/2013| 10/01/2019.
240523 XY 1 | DEKALBCNTY GAWTR & SEWER......oooviimimcrrinncnennncnenencncnnsnneseensesesssesesesess | e ] e [ e AFE] cs 1,462,364 | ....117.581 1,475,642 1,255,000 1,432,799 (28,616) 5.000 2.350 | AO..coo. | coovercrniecc 15,688 | ..oooovvveennn 49,154 | 12/04/2013 | 10/01/2020.
29270C  C3 7 [ENERGY NORTHWEST WASH ELEC ........coocvvvvermnvrenrnnnennnnnsnnnsessensessssssssssseeens | ceveeees ] v | 326,410 | .....106.755 336,278 315,000 325,889 (521) 5.000 | ..o 500 | Idveccccc | v VR TE T 7,875 | 05/28/2014 | 07/01/2023.
29270C C8 6 [ ENERGY NORTHWEST WASH ELEC ........coocvvvvvvrnvnnnnnnnenninnsnnnsnsssnsssssssssssssenens | ceceeees e [ e AFE] oo 709,812 | .....106.505 729,559 685,000 708,679 (1,133) 5.000 | ..o 500 | Idvevcics | e AVAVL T - 17,125 | 05/28/2014 | 07/01/2023.
29270C XP 5 | ENERGY NORTHWEST WASH ELEC 1,172,670 | .....116.336 1,163,360 1,000,000 1,137,727 (29,127) 25,000 50,000 | 10/16/2013 | 07/01/2019.
34074G  DE 1 | FLORIDA HURRICANE CATASTROPHE ...106.833 534,165 500,000 508,305 (5,279) .3.840 12,500 25,000 | 05/14/2010| 07/01/2016.
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341507  E7 2 | FLORIDA ST BRD ED LOTTERY......ccooiiiiirscscnsissscssssscssssscsssssessssssssssssssssssssiss | covveees | oo | v covvirennnn566,955 | .....115.908 579,540 500,000 537,432 (7,617 5.000 3200 | oo | s 12,500 | .oooovvveennn 25,000 | 12/02/2010] 07/01/2019.
343136 2U 0 | FLORIDA ST TPKAUTH TPK ......cocovvvrviimmriviimsisssmssssnmsssssssssssssssssssssssssssssssssssones | sevsens | oo | wvvvvvnvnnnns [ conne TFE | i 1,153,850 | .....120.782 1,207,820 1,000,000 1,137,922 (10,749 5.000 ..3.420 | JJ....... 25,000 50,000 | 06/28/2013 | 07/01/2025.
349515 PM 2 | FORT WORTH TEXWTR & SWR.......rvnvrrrrrvnicnrcnncnrcnicnccnsnsceninsncnenseseenseseeesenes | covseees | oo | v [ el IFE ] 2,414,300 | ....119.247 2,384,940 2,000,000 2,279,979 (41,797 5.000 2510 | FA | v 37778 | oo 100,000 | 09/07/2011 | 02/15/2021.
373295 KP 8 [ GEORGIAMUN GAS AUTH GAS.........occmmmmmerrervenrnresnensenssssssssassssssssssssssseens | evvvenns [ oo [ eovneerevnn | e TFE] v 1,759,568 | .....108.556 1,736,896 1,600,000 1,735,287 (24,281 4.000 ...0.880 |AO...cc. | v 16,000 | coovovcrerens 16,000 | 06/25/2014 | 10/01/2017.
419794  YC 0 | HAWAII STARPTS SYS REV .....oooverrrirsrerrinsnnniinsssnsesssssesssssssssssssssssssssnns | vseeee | oo [ cevernnnneens rererennnnnnD22,605 | ... 112.785 563,925 500,000 510,577 (2,741 5.000 L4340 [ | s 12,500 | oo 25,000 | 03/25/2010] 07/01/2018.
432325 GR 3 [HILLSBOROUGH CNTY FLA .....ccoovcriviiciimsnnnnnrreiiinssssesssssessissssssenesssesssessnssess | covvnee | oo [ ceevvvviinnns coreeeennennn350,833 | .....101.934 356,769 350,000 350,442 (8 5.000 ...4960 | JD....... JRUPPPPPTOR 17:1:1: N ISP 17,500 | 09/14/2009 | 06/01/2019.
45188R EL 9 [ILLINOIS DEV FINAUTH REV ....ccccomviiviriiriicrscrnisiiisissnscssssississssssssssssesssanns | eevveiis [ oo | ovvseneenins coreerennn 224,240 | ....113.059 226,118 200,000 210,008 (2,276 5.150 L3790 | U cevvvrernereeenD, 180 | i 10,300 | 01/04/2008 | 01/01/2019.
45203H A2 8 |ILLINOIS FIN AUTH REV......coocurvvveurmreriinreriennmsssisssssssssssssssssssssssssssssssssssssssssssenns | wovenens | oo | ceverereeeees | e IFE | it 2,423,240 | ....123.237 2,464,740 2,000,000 2,409,090 (14,150 5.000 ...2.600 | AO..... 38,611 08/06/2014 | 10/01/2024.
452227  DJ 7 [ILLINOIS ST SALES TAX REV. ...274,855 | ....106.674 266,685 250,000 256,491 (4,292 5.000 .3.160 06/16/2010 | 06/15/2016.
455059  AC 9 | INDIANA ST FIN AUTH ENVIRONMENT 3,625,720 | .....104.450 3,514,743 3,365,000 3,488,381 .1.200 11/12/2013] 01/01/2016.
455288 QS 8 | INDIANAPOLIS IND LOC PUB, ...154,590 | .....100.000 150,000 150,000 150,000 (957) 5.000 .4.340 09/23/2009 | 01/01/2015.
46603A EB 3 [IVY TECH CMNTY COLLEGE .........cooovisiiiiciiscscsiscscciscsssvssscsisssssssssssssssssssssssinss | cvvveeee | oo [ evvivciiicies |l AFE | i 1,143,800 | .....110.415 1,104,150 1,000,000 1,100,065 (39,373 5.000 ...0.940 10/30/2013 | 07/01/2017.
46613P  2E 5 [ JEAFLAWTR &SWR SYS REV.......ciccccivccisssnsssmsinssssmsssssmsssssssmsssnnns | eovveees | oo [ evvvvesiiiies | eern IFE | i 1,778,812 | ....123.292 1,824,722 1,480,000 1,766,942 (11,870 5.000 2720 |AO.cco. | v 18,500 | .oooovvevennnns 15,622 | 06/26/2014 | 10/01/2024.
485429  CV 4 | KANSAS STDEV FINAUTH REV.........cccooiiiiiiniiiiciciiscsccisssciisssssissssssissississisns | covveeee [ oo | o [ el IFE ] 1,208,540 | ....117.476 1,174,760 1,000,000 1,140,517 (20,810 5.000 2520 | MS..co. | cooverrieiee 16,667 | ...ooovoveeeen 50,000 | 08/16/2011 | 03/01/2021.
544435  2E 9 [LOS ANGELES CALIF DEPT ......oovocrocrmmrcerrrrcnnnnrnssseermssessmssssessensssssssssssesssnses | evvvenns [ oo [ eommeerevnnes | e IFE] v 1,527,108 | .....118.522 1,635,604 1,380,000 1,515,448 (10,457, 5.000 ...3.840 | MN...... 68,233 | 11/06/2013 | 05/15/2025.
544495  WZ 3 [LOS ANGELES CALIF DEPT WT.......cooviovmmmerrrieerisennnnsinssissnnsssesssessssssnsnenns | vovenee | oo [ ceevvvviinnns ...1,186,300 | ....119.170 1,191,700 1,000,000 1,148,771 (25,244 5.000 22120 | e | 25,000 [ .coovvveveennns 50,000 | 06/28/2013 | 07/01/2020.
544552 UV 2 [LOSANGELES CA  .ocessssssssssssssssssssssssesssssssssssssssssssssssssssssssssssss | coveeees | oo | coveviinennns ......168,273 | ....119.009 178,514 150,000 155,394 (580 5.250 ..4680 |FA.... cevvrrennieennnnn3,281 .7,875 | 06/26/2009 | 08/01/2022.
546398  B5 6 | LOUISIANA PUB FACS AUTH .....ccooummuummmmmmmmmmmmmmmmsmmsmmmmmssssmmssssssssssssssssssmsssssmssnns | cvveeees oo | covevvnnennns +...205,000 | .....111.637 228,856 205,000 205,000 5.000 ...5.000 07/31/2009 | 07/01/2018.
57563R  JJ 9 [ MASSACHUSETTS EDL FING AUTH.......coeummivmmmmmmmimmmmmsmsmsmsssmsmsssssmsssssmsnsnnns | eovveees | oo [ evvevesvivies | e IFE | e 2,656,962 | .....113.160 2,800,710 2,475,000 2,636,266 (18,022 5.125 ...4.100 10/30/2013 | 07/01/2022.
592041 QP 5 [ MET GOVT NASHVILLE & DAVIDSON CNTY TENN ..287,723 | ...114.644 286,610 250,000 267,917 (4,454 5.000 .2.960 04/15/2010 | 10/01/2018.
592112 GE 0 | METROPOLITAN GOVT NASHVILLE, ..118.239 1,773,585 1,500,000 1,763,160 (22,890, .1.650 06/25/2014 | 07/01/2020.
59259N X5 7 | METROPOLITAN TRANSN AUTH ...121.858 1,218,580 1,000,000 1,124,962 (10,437 5.000 .3.490 08/07/2013 | 11/15/2024.
59259Y EV 7 [ METROPOLITAN TRANSN AUTH......cccoocoiiimimviimccvivvscvcvsssicvsssvsvsssvsssssssssssssssnes | evvvvvee | oo [ covisiiiis .......562,410 | .....108.360 541,800 500,000 520,752 (10,667 5.000 ..2.710 12/02/2010| 11/15/2016.
59259Y M9 7 [ METROPOLITAN TRANSN AUTH........cccooceievvivvvmvcvccsvcvsscssissssssssssssssssssssnnnnnns. | evvvvvee | oo [ eovvvisiiiies | e IFE | i 1,126,160 | .....108.360 1,083,600 1,000,000 1,079,053 (41,783 5.000 ..0.740 10/31/2013 | 11/15/2016.
59333P  ZK 7 | MIAMI-DADE CNTY FLA AVIATION.......ccsmmmerrrrrveerrmrreerrsnesmsenssseensssssssessnseees | coveeeee | oo | veverirnnnns ......549,455 | ....113.634 568,170 500,000 525,439 (6,239) 5.000 3.530 12/01/2010| 10/01/2018.
59334D  EL 4 | MIAMI-DADE CNTY FLAWTR ...oooivvrmerrerveeinsneensensesmssssemssesssssesssssssensesssssnes. | covseees | oo | vevevnnnnnns ..358,245 | .....117.504 387,763 330,000 343,603 (2,532) 5.250 ..4.280 07/11/2008 | 10/01/2019.
59335K  AG 2 | MIAMI-DADE CNTY FLA SEAPORT.......cccccoemmmmmrrimricmrmnncnnnsiiisssssmssesssssessssenees | covseres | oo | coviiniennns ...1,339,558 | ....118.113 1,470,507 1,245,000 1,329,512 (7,886 5.000 ..4.070 09/11/2013 | 10/01/2023.
59447P  5J 6 [ MICHIGAN FIN AUTH REV.......coooioiiisierirsscressssressessesssssesessseresssesesssssesssssesssssases | cvvveees | oo [ covveeiienas ...1,257,49% | ....117.802 1,260,481 1,070,000 1,256,940 (556 5.000 ...3.030 12/11/2014 | 06/01/2025.
59447P LY 5 [ MICHIGAN ST FIN AUTH REVENUE ........cooooooiiminneimmmnnicnnnnncnnneccnsescescsseeecnsssees | covvvees | oo [ v ......559,655 | ....112.740 563,700 500,000 538,917 (8,102 5.000 ...3.100 05/10/2012 | 06/01/2019.
59447P  NH 0 [ MICHIGAN FIN AUTH REV........ccoooeiiimicieimscrermmssersssressssssresssesesssesesssssesssssesesssenes | covveeee | oo [ evvevesivenes | el IFE | i 1,171,270 | ....111.745 1,117,450 1,000,000 1,140,125 (17,895 5.000 L.2.780 | ... 25,000 50,000 | 03/22/2013 | 01/01/2022.
59465H KD 7 [ MICHIGAN ST HOSP FIN AUTH ...205,118 | ....110.224 220,448 200,000 201,434 (690) 10/29/2008 | 12/01/2016.
59465H KE 5 [ MICHIGAN ST HOSP FIN AUTH .. 114.673 2,866,825 2,500,000 2,839,016 ..(113,434) 11/08/2013 | 12/01/2017.
594698 DQ 2 | MICHIGAN ST STRATEGIC FD ...743,050 | .....103.720 726,040 700,000 705,106 (6,254) 5.000 35,000 | 03/05/2008 | 10/15/2015.
60636M DL 8 | MISSOURI ST REGL CONVENTION.........crmimmmmmmmmmmmrmmmmmsmmmmmsmmmmmsssmsmsssmnsanses [ wossenes [ oo | cevveveeeeees ....367,338 | .....118.847 891,353 750,000 849,086 (13,442) 5.000 2800 | FA.| v 14,167 | oo 36,979 | 08/12/2013 | 08/15/2021.
626207 VM 3 [ MUNICIPAL ELEC AUTH GA........cccoommmmmrmrrreermnreerenveessnsssnsssssessssssensesssssens | cvvvenns [ oo [ eonveerevnnes | e TFE] v 1,446,864 | ....115.327 1,406,989 1,220,000 1,350,383 (30,823) 5.250 2410 | e | s 32,025 [ oo 64,050 | 01/31/2012] 01/01/2019.
641489  AD 1 [ NEVADA ST UNEMPLOYMENT .....cccimmrvervivirimirsneneninssessssneeessssssssssssesenssssinns | wove | oo [ covvvvniinnns ...1,113,250 | ....106.626 1,066,260 1,000,000 1,062,704 (43,965) 5.000 ...0.550 | JD....... 53,333 | 10/30/2013 | 06/01/2016.
64579F  5C 3 [NEWJERSEY HEALTH CARE .........ccccommmmmmrriiisrsmnnessenniinsensssnssesssssesnssenns | wovines | oo [ cevevvviinnns ...1,378,538 | ....119.859 1,498,238 1,250,000 1,368,047 (10,141) 5.000 3.800 | JJ........ 31,250 33,333 | 11/20/2013 | 07/01/2024.
646135 K4 4 | NEW JERSEY ST TRANSN.....ocoooiiiiiiiincinnnicncnnncnenencncenncneencnnenesnnesessnesessseseneeeses | coveeees | oo | coviviininnns ...1,168,740 | ....109.049 1,090,490 1,000,000 1,054,350 (26,742) 5.500 ...2.630 | JD....... cevvereneeeneenn 2884 | 55,000 | 12/06/2010| 12/15/2016.
647207 AP 4 | NEW MEXICO MUN ENERGY .......cccooomiememmmermmsccrsssseresesssesssssesssssesssssesssssesessssse | cevveeee [ oo | v [ el IFE | i 1,000,000 | .....100.644 1,006,440 1,000,000 1,000,000 5.000 ..5.000 | MON... | w8194 | o 2,199 | 07/24/2014 | 11/01/2039.
649674  JD NEW YORK NY CITY HEALTH.......ooovvvrvmnvnnnnnninnninnnnnnnncncennnscssesssesessnsssssnesesessees | covveies | oo [ cvvvieiienes v 114,151 112,413 112,413 100,000 106,405 (1,935) 5.000 ...2.840 | FA...... 5,000 | 10/20/2010| 02/15/2018.
64971Q  5U NEW YORK N Y CITY TRANSIT.......cccvvcimmnmnrriissnssnsissssssnsssssssssssssssssennnsss. | o [ oo [ cevvviviiinns cornenennnnnnn 567,440 | ....118.657 593,285 500,000 562,083 (3,518) 5.000 13800 | MNLoooo | oo 167 | 25,000 | 06/13/2013 | 05/01/2028.
650010 AD NEW YORK ST TWY AUTH ....ccocoviisiciicsccvscsssissscssssssssssssssssssssssssssssesssssessssses | evvvveee | oo [ evevvcivieies Ll AFE ] i 1,711,560 | ....114.911 1,723,665 1,500,000 1,672,670 (ECTAT 7y [N IS DO 5.000 22.200 | e | v 37,500 | coooovcnnnn 40,208 | 12/12/2013 | 05/01/2019.
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650035 VM 7 | NEW YORK STURBAN DEV .......ccoooiiiimsiiircsissrcniscsesissscsisssssesssssssssssesssssssssssssss | ceveeeee [ oo | v [ e 1FE ...577,085 | ....105.707 528,535 500,000 518,311 (14,881) 5.000 L1910 [ MS | 7,361 | oo 25,000 | 12/02/2010 | 03/15/2016.
658196 N9 7 | NORTH CAROLINA EASTN MUN........oovvvrmmmmnrnnvnnnnnnnncennnnsnnnnnnnsnssnnssssnnsesssssenens | covveees [ oo | oo [ v 1FE ...257,500 | ....104.715 261,788 250,000 251,160 (1,109) 5.000 4520 | e | 6,250 | oo 12,500 | 07/18/2008 | 01/01/2016.
665245 XM 3 | NORTHERN ILL UNIV REVS.........ccoomrmrvmmvmrvmmsmsnsssmsssssmsssssssssssmsssssssssssssssssssssnses | cevssnn [ oo | cvvevevevnnes [ coves 1FE ...537,928 | ....111.752 575,523 515,000 527,890 (2,706) 5.000 ...4.340 12/15/2010 | 04/01/2019.
665444  JD 8 | NORTHERN MUN PWR AGY MINN......oovvvevrrvrererrrrrerrrrrenrrerenernssssnssssesssssssesssnee | sesssses oo | cevererevenen [ cvseee AFE] coene 1,058,040 | ....116.197 1,161,970 1,000,000 1,034,820 (6,133) 5.000 ..4.220 12/16/2010 01/01/2020.
67756D CD 6 | OHIO STHIGHER EDL FAC CO.......ccccoemmmmerrrrvriirmnenerrsenensissmesssssssssssereneeesens | cvvsneee | oo | cvvevenienns [ ovveees 1FE ...2,337,540 | ....121.390 2,427,800 2,000,000 2,305,807 (29,464) 5.000 ...3.030 11/01/2013 | 12/01/2023.
679111 US 1 [ OKLAHOMA TRANSN AUTH OK ......covecrrvvriersrenrenreiniinmssscsssnssssmssesnssenssssins. | evvvonen [ oo [ conervivnins | vvvenes 1FE ..A1,177,080 | ....112.188 1,121,880 1,000,000 1,088,122 (28,246) 5.000 ....1.960 10/05/2011 01/01/2018.
68607V D7 7 | OREGON ST DEPT ADMINISTRATION.........coovvvveimmenserniviennssscnnnssesiisnsnnnes [ vvennee | oo | evviiiiiens [ 1FE ...1,236,390 | ....117.730 1,177,300 1,000,000 1,180,472 (32,884) 5.000 ..1.420 04/04/2013 | 04/01/2020.
686543 TL 3 | ORLANDO & ORANGE CNTY FL EXPRESSWAY AUTH.......cocoovcvcrmmcncrcmcncnces [ eeveeeee [ oo | o e 1FE ...721,086 | ....113.410 680,460 600,000 676,809 (21,337) 5.000 ...1.250 11/16/2012] 07/01/2018.
717823 L8 9 | PHILADELPHIA PA GAS WKS 3,457,500 | .....106.894 3,340,438 3,125,000 KRCHENL.7 NI OO (125,339) 5.375 .1.250 11/08/2013 | 07/01/2016.
721876  QH 6 | PIMACNTY ARIZ SWR REV 827,813 | ....118.065 885,488 750,000 796,203 (7,432) 5.000 .3.750 06/03/2010 | 07/01/2020.
725304 SA 8 | PITTSBURGH PA WTR & SWR 2,841,475 | .....119.402 2,985,050 2,500,000 2,799,843 (40,184) 5.000 .3.000 12/12/2013 ] 09/01/2021.
725304 SB 6 | PITTSBURGH PAWTR & SWR ........ccovciiviviviccccvccsccvsvscsvessssvevssssesssssssssssssessssns | covevees [ oo | v [ v AFE] v 3,839,614 | ....118.117 4,021,884 3,405,000 3,793,937 (CZRLISY RN IS DO 5.000 ..3.300 | MS.oo. | v 56,750 | ............. 119,648 | 12/12/2013 | 09/01/2022.
736754 MK 5 | PORTLAND ORE WTR SYS REV.......cocummmvimmmmmemmmmsemsmmsssesmsssssssssssssssssssssssssssssens | sevsven [ oo | cvvevevnsnnes [ v AFE] v 1,524,732 | ....123.093 1,477,116 1,200,000 1,477,421 (28,606) 5.000 ...2.090 | AO..... 15,000 60,000 | 04/24/2013 | 10/01/2023.
75076P  AF 2 [ RAILSPLITTER TOB SETTLEMENT.........ccorvrvrvrervrvcrrnrencrnennnrnnnnnnennsnnensesnensnseees | ceveeees | oo [ v | ceveed 2FE ....508,850 | .....109.044 545,220 500,000 503,611 (1,380) 5.000 ...4.680 12/01/2010 06/01/2017.
75076P  AG 0 | RAILSPLITTER TOB SETTLEMENT.......ovcvvvrreereermmneernrressmssnensesssenessssssseenees | vvsneee | oo | ceveviniinns [ v 2FE| oo 2,024,720 | ....111.725 2,234,500 2,000,000 2,012,438 (3,276) 5.000 ...4.800 12/16/2010 | 06/01/2018.
783186 QK 8 [RUTGERS STUNIV N Je..ocsscirriviiiiinncrnenriisiionnssenssssessmsssensessssssssssesssssssssnse | evveonen [ oo [ covervivnins | vevenes 1FE 1174760 | ....122.451 1,224,510 1,000,000 1,151,186 (15,795) 5.000 ...2.940 06/14/2013 | 05/01/2023.
794665 FX 2 | SALES TAX ASSET RECEIVABLE........cocevevmmevvemmeenennsesssnmssssssssssssssssssssssssssssenes | sssssne [ o | sevevenevenes [ cvsene 1FE LAATTA75 | .116.923 1,461,538 1,250,000 1,467,848 (9,327) 5.000 ...1.240 09/24/2014 | 10/15/2019.
796253  3M 2 | SAN ANTONIO TEX ELEC.......ccocumuuummmmmmmmmmmemmmmmemesmmmssssmssesssssssesmssssssssssssssssssssnens | cersene [ oo | evveversennes [ cveve 1FE ...1,180,100 | ....117.106 1,171,060 1,000,000 1,174,926 (5,174) 5.000 ..1.420 09/24/2014 | 02/01/2020.
796253 U4 2 | SANANTONIO TEXELEC & GA........coovvvvvrnnrnnnnnvnnnnnnnncnnnnncnnsnenssessnssssssesssssssenens | ceveeeee oo | covererninnes [ v 1FE ...582,535 | .....109.131 545,655 500,000 529,190 (13,565) 5.000 ..2.120 12/06/2010| 02/01/2017.
796253 Z9 6 | SAN ANTONIO TEX ELEC & GA ..120.229 901,718 750,000 883,647 (11,232) 5.000 ...2.940 06/03/2013 | 02/01/2025.
837123 FP 8 | SOUTH CAROLINA ST PORTS AUTH ..112.492 928,059 825,000 872,401 (12,589) 5.000 3.250 11/30/2010 07/01/2018.
88880P CA 0 [ TOBACCO SETTLEMENT FING ...118.040 1,180,400 1,000,000 1,101,850 (10,265) 5.000 ....3.580 07/03/2013 | 05/15/2023.
88880T NP 7 | TOBACCO SETTLEMENT FING ....cooocvvvvvcvvrvvcvcnrvnvcnnnnvennnnsssnnsssssssssssssssssnssssees | covsinn [ oo | covevevevenes [ v AFE] s 1,082,500 | .....106.465 1,064,650 1,000,000 1,070,307 (11,588) 5.000 ....3.560 ¥ 12/05/2013 | 06/01/2020.
89602N WL 4 [ TRIBOROUGH BRDG & TUNL AUTH........coovoirrrmnrcrcncinncrnimicnninsescnnsescsssesesessseens | eeveeeee | oo [ v | v AFE] s 1,191,010 | ....115.073 1,150,730 1,000,000 1,109,451 (25,943) 5.000 2130 | e | 25,000 | oo 50,000 | 10/05/2011 | 01/01/2019.
914378  GF 5 | UNIVERSITY KY GEN RCPTS......oovvvevrrerermrrrermrereressseressssserssssesssssssssssssssssssessense | sosssnes | oo | severerereves [ cvsvee 1FE ...1,435,785 | ....108.310 1,408,030 1,300,000 1,409,335 (26,450) 5.250 ...0420 | AO...cc. | v ATAVGKTE I— 11,944 | 06/26/2014 | 10/01/2016.
914720 RL 3 [UNIVERSITY N C SYS ...ocoievierccsersssssmsmsmsmsssssasssssmsssssssssssssssssssssnes | vevseses [ oo | weverererenes [ cvveee 1FE ...1,089,510 | ....113.733 1,137,330 1,000,000 1,036,253 (8,806) 5.000 3950 | AO.cooe. | cooverrrereen 12,500 | oo 50,000 | 03/14/2008 | 10/01/2018.
927781 YE 8 | VIRGINIA COLLEGE BLDG AUTH......cvimrerrmnrccecssmeecsssseensssnensssssesssssssssssssssesss | cevveeee [ oo | eevererrennes [ v 1FE ...567,315 | ....105.545 527,725 500,000 516,339 (13,692) 5.000 ..2.140 | MS.. ..8333 | 25,000 | 02/02/2011] 03/01/2016.
938429 J3 2 | WASHINGTON CNTY ORE ....ccoovuumvemivmrerivmmmmisimsnssssesesssssesssssesssssssssssssssssssesssene | cevseen | o | evvevevsvenes [ cveve 1FE ...1,269,893 | ....124.694 1,290,583 1,035,000 1,261,361 (8,532) 5.000 ...2.400 | JD....... 2,300 | o 18,400 | 07/23/2014 | 06/15/2024.
93978H FG 5 [ WASHINGTON ST HLTH CARE FACS AUTH.........cocovvvvvmnnnnnrnnnnnnnnnnnnsnnnnennnneens | ceveeene | o [ v | ceveee 1FE ...876,158 | ....115.537 866,528 750,000 864,322 (11,836) 5.000 1650 | AO. | e 9,375 | oo 18,750 | 06/23/2014 | 10/01/2019.
944514 LL 0 | WAYNE CNTY MICH ARPT AUTH.......coocummrvrmimrmrmimsennevensesssssssssssssssssssssssssssssnnes | ceveeee [ oo | wvvevevnnnnes [ cveees AFE| 2,059,360 | .....112.903 2,258,060 2,000,000 2,031,902 (7,285) 5.000 550 | D | e 8,333 | .oovvvererens 100,000 | 12/17/2010 | 12/01/2018.
944514 LV 8 | WAYNE CNTY MICH ARPT AUTH ..524,640 | .....107.696 538,480 500,000 508,572 (4,219) 5.000 4.060 | ID.coeees | e PAVCCH I 25,000 | 12/09/2010 | 12/01/2016.
956724 AL 2 | WEST VAWTR DEV AUTH 1,720,004 | ....121.185 1,732,946 1,430,000 1,715,086 (4,918) 5.000 .2.790 14,896 09/25/2014 | 07/01/2025.
958697 JJ 4 | WESTERN MINN MUN PWR AGY. 1,816,063 | .....121.706 1,837,761 1,510,000 1,801,646 (14,417) ....5.000 .2.330 32,926 07/01/2014 | 01/01/2023.
2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations..............u.uweweei | s 129,313,221 XXX ] s 131,027,829 | .......... 114,550,000 f ........... 125753778 | .o 0 | (1,923 878) 0 0 XXX XXX XXX | o 1792939 | .......... 4,488,203 XXX XXX
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
3128H6 MY 7 [FHLMC PC  oooooocrrrcerenennensennennessnsnesesnessssssssssssssessssssssssssssssssssssssssssssses | covevees | oo [ covvsesrenn .| .517,881 | .....105.012 534,404 508,896 511,874 (VXX70) [N ISR DI 4.500 ...3.980 | MON... 1,908 22,959 | 06/30/2003 | 08/01/2018.
3128K7 U5 5 [FHLMC PC .o resnnesssssnsssssssssssssssssssssssssssssssssssssesssss | ovsvennn | oo | covesereenn .| ...1,891,553 | .....110.644 2,189,719 1,979,065 1,898,102 22,266 5.000 ....6.250 | MON... 8246 | ...l 98,953 | 11/04/2005| 09/01/2035.
B128KG  FP 8 [ FHLMO.....cocoiieeeeeiiniiiiiserieisessesissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessssnes | conseees | oo | covvvvenennns e ...585,112 | ....117.188 667,181 569,322 585,112 (IRINT0LS)] (UL (VTR DUSTROON 7.000 ...6.000 | MON... 3,321 39,853 | 11/30/2006 | 11/01/2036.
3128LB AZ A [FHLMC PCroeeeeeeeeeeeeeesneesnsesssesesesssssesssssssssssssnssssssssseseess | cvvvenes | oo [ cosssssisnns e ..487,107 | ....115.475 528,004 457,244 481,671 (4,132) 6.500 o ABT0 | MONLL. | o 2477 | oo 29,721 | 05/29/2009 | 05/01/2038.
3128M4  CP B | FHLMC PC.......oooooeiiiiveiiiinieeiiisvsisisessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnes | sosennes | oo | coveevneeeees . ....888,136 | ....111.826 1,014,893 907,564 890,730 6,966 5.500 6.030 | MON... [ coooovevvreren 4160 | oo 49,916 | 05/24/2007 | 12/01/2036.
3128MM  CK 7 | FHLMC PCi....ooooueiiiiiviiiiiiiiiiimsiissmsesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesenes | woseenes | oo | coeeeeseeeees S N I 1,898,719 | .....106.545 2,017,491 1,893,541 1,894,756 (976) 5.000 o A870 | MONLL. | oo 7,890 | oo 94,677 | 08/24/2005 | 09/01/2020.
3128P7 BH 5 |FHLMCPC ..113.013 1,135,077 1,004,372 1,016,630 (QICTYOY UL (NSRRI DO 6.000 | ......5.510 | MON... [ ..cocvvvvrere 5,022 | e 60,262 | 12/12/2005 | 12/01/2025.
3128P7 CB 7 |FHLMC PC ...115.040 1,569,565 1,364,361 1,400,504 367 6.500 .5.580 | MON... 7,390 88,683 | 02/28/2006 | 02/01/2026.
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3128PE 4N 5 |FEDERALNATLMG .cccoocoiiiciiciiccciscscssscsssssssssssssssssssssssssssssssssssssssasens | sossones [ oo | ceveevesenees | 671,980 | .....109.797 724,458 659,815 667,943 (2,144) 6.500 ...5.840 | MON... | e 3574 | oo 42,888 | 10/17/2006 | 10/01/2021.
31292L DN 2 [FHLMC PC oo | cvvseees oo | covvvvnnennns 1] 19,700,353 | ....110.688 | ............ 19,994,020 | ............. 18,063,361 | .occvvve. 19,541,861 | covovvveveeecerereccrcnceens [ v (453,113) 5.000 ...2.980 | MON... 01/31/2014 | 07/01/2041.
312942 CB 9 [FHLMCPC .o | cvvseens oo | oo S N I 5,092,711 | ....106.739 5,258,075 4,926,071 5,074,340 ((CT<P2y ) [T SN DO 4.000 ....3.330 | MON... 08/31/2010 | 09/01/2040.
312945 TE 8 [FEDERALNATLMG  .ooooviiierrreiiisssnecnnnssessssessessssssssssssssesnssssssssensnseens | sevsne | oo [ cevvveneennns O 4,711,434 | ....106.724 4,755,533 4,455,915 4,550,844 (29,997) | cvvvvevvrrrverrrrreiiirenes | e [ e 4.000 ...3.510 | MON... 04/10/2012 | 02/01/2041.
31294K M4 4 JFHLMC PC .....ciiicrrrrreiseneesrenesesssnsesnessssssnssssessssssssssssssssssssssssessseens | covseeee | oo | vevernnnnnns o ...423,640 | .....105.768 431,816 408,266 413,021 (3,902) 5.500 ...4.440 | MON... 01/22/2003 | 01/01/2018.
312968 M3 7 |FHLMC  cnssncnnsisssnsessssssssssssssesssssssssnsssnsssssssssss | covseres | oo | vvvevinnnes . ...285,120 | .....112.565 315,088 279,916 284,404 (1,622) 5.500 ...4910 | MON... 01/30/2004 | 01/01/2034.
31207C  HD 5 |FHLMC = csiscnssiissnsesssissssssssssssssssssssssssssssssssnes | covnenes | oo | covvvniennns . ...945,899 | ....110.799 1,050,472 948,079 946,052 727 5.000 5.000 | MON... 12/15/2004 | 07/01/2034.
31297S  R6 4 [FHLMC PC  ooocicciiccncnccccnncccnnncscnnnnseseensesesssesssnnssesssesssssssssssssesessses | covveees | oo [ coveeenieie . ...146,123 | ....110.231 165,949 150,546 146,605 2910 5.000 ...5.820 | MON... 10/14/2005 | 08/01/2030.
31298N UG 8 | FHLMC GOLD PC ....100.368 5,911 5,889 6,051 (Y24 [ IR DR 7.500 .6.550 | MON... 08/21/2001 | 05/01/2031.
31307G MD 8 |FHLMCPC ...105.717 2,092,100 1,978,959 2,039,797 (50,612) 3.500 .2.670 | MON... 05/30/2014 | 03/01/2029.
31307G  TL 3 |FHLMCPC ..105.717 2,924,461 2,766,305 2,851,962 (70,158) 3.500 .2.670 | MON... 48,410 | 05/30/2014 | 03/01/2029.
3132GG  AX 3 |FEDERALNATLMG  ...ccieirrnvissinsssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sovvnses | oo [ cvsvsssvevis S N I 1,865,692 | .....106.724 1,884,547 1,765,813 1,802,562 (LJE:1GK)) UL (PSRRI IO 4.000 ...3.530 | MON... | ccoccccccccee..5,886 | oo 70,633 | 04/10/2012 | 08/01/2041.
3132HM  TF 8 [FEDERALNATLMG  ....oivviirrnrvirisssisnssssssssssssssssssssssssssssssssssssssssssssssssssssnss | covveves | oo [ cvsvsssvesis S N I 4,806,961 | .....104.122 4,664,062 4,479,405 4,806,961 (60,950) 3.500 ..2.210 | MON... | cccccvcvcvens 13,085 | ..oovvoveen 156,779 | 09/28/2012 | 09/01/2042.
3132J9 D3 9 |FHLMC PC ....ovvvvvvvverrvrvcrrrnvcvcnnncsnnnsnsnssssssnsensnssssssssssssssssssssssssssssesssssessssssssssseses | covseses | oo [ cosssssiaiis S ) I 6,741,226 | ....104.128 6,782,171 6,513,262 6,741,226 (8,559) 3.500 ...2.580 | MON... | ccccooeeerccns 18,997 | ..ovvvvve 227,964 | 05/29/2013 | 04/01/2043.
3132M5 G2 2 [FHLMC PC  oooosernrrrciisssessssessssssssessssssssssssesssssssssssssssssssssssnns. | eevvenes [ oo | vveereenies SO I 8,030,020 | ....108.887 8,152,599 7,487,198 7,921,559 | coooverevenrreviiinrennns | v (139,272) | ovevevererevererenmvenenenenes | verereverenesenenesenenenens | aeveveeesd 4.500 ...3.150 | MON... 28,077 252,693 | 02/27/2014 | 02/01/2044.
3132M6 YN 4 [FHLMC PC  oorsscirecisscssssisissssssesssssssssssessesssssssssssssssssssnns. | sevvenss [ oo [ ovveeneenins A ....8,669,758 | ....107.353 8,680,503 8,085,869 8,495,486 (84,727) | cvvvvevvrerreeevercinrnees | e [ i 4.000 ..2.910 | MON... | cccevvnn VLRSI I 134,765 | 06/30/2014 | 05/01/2044.
3132MA BV 2 [FHLMC PC .coccoiesicsscssesessssssssssssssesssssssssssesesssssesssssesssssssssssssesssssesssssesssssessses | evvseees | oo | covvvvininnns A ..6,214,684 | ....106.724 6,252,527 5,858,592 6,213,600 (RICIES)] SROIIRY (VOO DU 4.000 ..3.500 | MON... | ccccovcvcvcene 19,529 | .oooovvvvrinnns 19,529 | 10/31/2014 | 10/15/2044.
3M137B7  YY 9 [FHLMC s | evvveees | oo [ covreeniens . ...3,059,781 | ....106.407 3,192,210 3,000,000 3,054,909 (U771 (IO (VSOOI DU 3490 ...3.020 | MON... 10,470 69,800 | 03/12/2014 | 01/25/2024.
3137BB BD 1 |FHLMC  ccnncnnencecenneseensescsssesessensesesssssssssssssssssesssss | s | o | ceeeeeeseeees S I I 3,604,829 | ....105.611 3,696,417 3,500,000 3,599,195 (5,634) 2710 | MONL.. | cocccvcvceas 11,862 | .ooooovvvennnn 49,423 | 06/12/2014 | 03/25/2024.
31387C XK 2 | FEDERAL NATL MG ...103.152 34,437 33,384 33,654 (48) .6.540 | MON... 06/22/2001 | 04/01/2031.
31389K  WT 4 | FNMAPASS-THRU INT15Y. ...104.104 128,979 123,894 125,397 (1,987) .5.330 | MON... 09/03/2002 | 02/01/2017.
3138E8 K6 8 | FEDERAL NATL MG ...104.625 6,897,147 6,592,215 6,676,571 (12,502) 3.280 | MON... 38,047 03/30/2012 | 04/01/2042.
3138LR  7M 8 [ FNMAPASS-THRU LNG 30 Y....ccooooooiiiiiiiiiiiiimsicsscsicvsisscssssscssssscssssssssssssssssssse | evvvevee | oo [ v SN 1 SRRSO, 11,487,556 | ....109.380 | ............ 11,673,281 | oo 10,672,138 | ............. ARRCICIREK K RN SO (184,980) ..3.010 | MON... | ccccccccccend 81,068 | ........... 360,185 | 02/11/2014 | 06/01/2042.
3138MK 4R 4 [FEDERALNATLMG oo | v | oo | o S N I 4,780,988 | .....101.304 4,617,511 4,558,070 4,670,481 (6,367) ..2.610 | MON... | .cccccecccc 22,791 | oo 136,742 | 10/31/2012| 11/01/2042.
3138XC  F3 1 |FNMAPASS-THRU LNG 30 Y.....ovricrmmrcerrrreeinmmnsnerrmssessmmssseesessesssssssseenens | eevvenes [ oo | vveereenies A 8,494,756 | ....106.858 8,734,839 8,174,175 8,397,483 | ..ooovevrerrrvriiirinnns | e (117,478) ..3.310 | MON... | covevvvnrenens 54,155 | ccovevvvenene 190,731 | 03/31/2014 | 09/01/2043.
3138Y5 5D 4 | FNMAPASSTHRU.......ccoiiimmmcrririeiisssierresrecssssnsessssssssssssennsssssssnssesssesssssssses. | covseees | oo | vevevonnnnns A 9,862,752 | .....104.061 9,958,358 9,569,680 9,856,212 (7,625) ...2.310 | MON... 47,726 23,924 | 09/30/2014 | 10/25/2029.
31390G A5 6 | FNMAPASS-THRU INT 15 Y...ccccoomimrririiicrnncniniiiiiesnscnssiississssssesssssessses | eevvviis [ oo | s A 5,339 | ....1100.297 5,049 5,034 5,108 (234) ...5.240 | MON... 58 352 | 09/20/2002 | 05/01/2017.
31402R DD 8 | FNMAPASS-THRU LNG 30 Y...cccoooiirruviiiirmmncnreriiinissmnscsssssesssesscnsesssssssesens | covsenes | oo | coviiniennns A 1,399,908 | ....112.321 1,591,925 1,417,292 1,399,908 4,709 ...5.820 | MON... | cccovvvnrnnens 12,886 | oo 77,951 | 01/17/2007 | 05/01/2035.
314038 W5 1 [ FNMAPASS-THRU LNG 30 Y....cooooooiiioriiiccrimemnrereesressssscressseresssesssssssesesssesessses | cvvveees | oo [ covvvesicnes S I 1,476,558 | ....114.225 1,634,006 1,430,513 1,467,733 (6,486) ...4.980 | MON... 14,285 85,831 | 12/09/2003 | 11/01/2033.
31404N  GC 4 [FEDERALNATLMG  ..oooirrveirnrnsrinssssennssssssssssssssssssssssssssssssssssssssssssssssssons | covvnees | oo [ covseesiere 1] 681,305 | .....105.955 745,314 703,421 691,181 7,436 ...4.840 | MON... 08/24/2005 | 05/01/2019.
314058 EF 7 | FEDERAL NATL MG 993,846 | ....110.795 1,145,898 1,034,246 993,846 10,899 MON... 09/29/2006 | 08/01/2035.
31406B MW 7 [ FNMAPASS-THRU LNG30Y 201,205 | ....111.742 221,237 197,987 200,659 (180) .4.930 | MON... 01/11/2005 | 01/01/2035.
31406V DP 8 [ FNMAPASS-THRU LNG30Y 1,081,429 | ....114.822 1,192,535 1,038,587 1,074,290 (11,051) 5.270 | MON... 05/31/2005 | 05/01/2035.
31406W  2M 5 [ FNMAPASS-THRU LNG 30 Y....cooooooiiiiiiisiciicicsiciscsiciscscsisssscsssscsssssssssssssssssssie | v | oo [ v A ..472,707 | ....113.659 523,453 460,545 470,524 (1,210) ...5.140 | MON... 06/30/2005 | 06/01/2035.
31409X  PU 7 | FEDERALNATL MG ..ooocoirirerrvrrceessrensssesessssssesssssssssssssesssssssssssssssesssssens | covseees | oo | vevernnnnans o ...462,038 | .....111.988 532,744 475,715 462,038 4,575 ...6.400 | MON... 07/31/2006 | 02/01/2036.
314100 5Y 2 |FEDERALNATLMG  ..occcoiiiicrieriisisnecnnnsseiisissnsesssssessssssesnsssssssssssssesssssens | covneres | oo | vovevinnnnns . ...966,854 | .....114.068 1,088,088 953,887 966,854 (2,434) 5.900 | MON... 08/10/2006 | 08/01/2036.
31410P A8 6 | FEDERALNATLMG  ..cccoooiiiririiisissecnnsnseiisissnsesssssesssssnsesnsssssssssssssesssssens | covneres | oo | covevinnans A ....352,470 | ....106.729 366,009 342,932 352,367 (266) ...5.920 | MON... 10/10/2006 | 08/01/2036.
31410U YW 6 [FHLMC s | evveeees | oo [ coveeesiene A ...308,281 | ....113.248 345,452 305,040 308,281 (2,795) ...5.450 | MON... 11/30/2006 | 09/01/2036.
31411C  KH 3 [FEDERALNATLMG  ..ooorrrrenrnnrsrinssssenssssssssssssssssssssssssessssssssssssssssssssssssens | covvnees | oo [ covssessere A ...113,062 | ....109.154 119,311 109,304 113,062 (57) ...6.310 | MON... 12/08/2006 | 11/01/2036.
31411K R4 7 [FNMAPASS-THRU LNG 30 Y....cooooooiiioieisicreismnrersssressssscressseresssesssssssesssssessssses | covveees | oo [ v S N I 1,161,091 | ....114.846 1,329,941 1,158,015 1,160,693 (1,122) ...5.780 | MON... 01/31/2007 | 01/01/2037.
31411N 5C 7 [FNMAPASS-THRU LNG 30 Y....cooccooimiiieisccrirsmmersrsressssscressscresssesssssssesssssessssses | covveves | oo [ covveeiiccs ] 790,086 | .....113.218 887,730 784,083 789,450 (3,697) 6.000 5.630 | MON... 02/08/2007 | 02/01/2037.
31411W AU 1 | FNMAPASS-THRU LNG30Y. 620,289 | ....113.544 698,787 615,433 619,788 (2,739) MON... 03/30/2007 | 04/01/2037.
31412A U9 3 [FNMAPASS-THRU LNG30Y ...113.882 735,814 646,117 659,242 (9,176) .5.660 | MON... 10/09/2007 | 07/01/2037.
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31412E 5Y 8 [ FNMAPASS-THRU LNG 30 Y...cccooooiiiioriiiicviriesisvicsisssssscsssssssssssssssssssssssssssssss | eeveeees I JRRNN I IR 93,471 | ....109.594 98,663 90,025 93,471 (60) ceveeeeenl 500 | 1008170 | MONLL. | e 1124 | 6,752 | 08/30/2007 | 08/01/2037.
31412R - D5 3 [FNMA sttt | e ] s R I IR 9,536,887 | ....109.647 | ........ 10,414,612 9,498,300 9,536,887 (4,597) v 4500 | ... 4.260 | MONL.. [ ....cocoeeeeen. 70,506 | ............. 427,424 | 03/31/2010 | 03/01/2040.
31419A DS 3 [FNMAPASS-THRU LNG 30 Y....ccocooooiiiiiimiiiiiiiiisisssiscssssscsssscssssssssssssssssssssssssis | weveeees ] s (R I IO 2,061,985 | ....113.538 2,148,773 1,892,543 2,031,612 (66,447) w8000 | .......3.600 | MONL.. [ ..ccccccccens 18,717 | v 113,553 | 11/30/2010 | 09/01/2039.
314190 SH 2 | FNMA PASS-THRU......oovveumrrnrriiiisnseessssesssssssssessssssssassssesssssessssssssssssssses | ceeveies I —— JERSPOOPOOry I ISP 10,130,502 | .....107.849 | ............ 11,069,282 | ..ooovove 10,263,609 | ............10,155,957 17,816 cererreenh 000 | o 8170 [ MONL | o 68,115 | coovevvvenens 410,544 | 12/14/2010 11/01/2040.
31419K  GD 1 | FNMAPASS-THRU LNG 30 Y...coooosrerrmrrerrmmirmenrerreeressemsseesnmsesssssersnsesssesesssnnes | covsnees I —— v | 6,872,317 | .....108.062 7,596,100 7,029,379 6,906,877 20,293 crrerrenn4000 | ... 4320 [ MON... | oo 46,800 | ........... 281,175 | 12/16/2010| 11/01/2040.
31419L QD 8 [FNMAPASS-THRU LNG 30 Y. | e, I e 4,541,302 | ....106.851 4,766,796 4,461,140 4,518,341 (30,594) w4000 | ........3.660 [ MON... 27,786 | ............. 178,446 | 11/30/2010 | 12/01/2040.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SeCUMHtes. ..., | s 175,117,966 XXX ] s 181,981,324 | ..........168,654329 | .......... 173,961,657 0 ... (1,349,004) 0 0 XXX XXX XXX 896,347 | ..........5,869,033 XXX XXX
3199999. Total - U.S. Special Revenue & Special Assessment Obligations .304,431,187 XXX ] e 313,009,153 283,204,329 299,715,435 0 (3,272,882) 0 0 XXX XXX XXX | .o 2,689,286 | ....... 10,357,236 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
00206R AZ 5 |AT&TINC ...104.882 524,410 500,000 498,959 135 .3.910 319 19,375 | 08/15/2011] 08/15/2021.
009158 AV 8 | AIRPRODS & CHEMS INC ...101.648 2,032,960 2,000,000 1,993,673 233 .3.380 28,103 07/28/2014 | 07/31/2024.
010392 ER 5 | ALABAMAPWR CO......ovvvrrvrnrrrnrinninnnnnsnsnnsesssssesssssesssssssssssssesssssssssssesssssssssssess | o s [ e AFE] cooiiirien997,690 | .....104.186 1,041,860 1,000,000 999,700 274 5.200 5230 | JJ....... 23,978 52,000 | 01/11/2006 | 01/15/2016.
02580E  CC 5 [ AMERICAN EXPRESS BK .........cooisieiiisiciscscsisissciscsssisssesscsscssssssssssssssssssssssisies | ceveeees s [ e AFE] cens 2,992,650 | .....111.605 3,348,150 3,000,000 2,997,569 806 6.000 | .......8.030 | MS...... [ coorerercrcic 54,000 | ............. 180,000 | 09/10/2007 | 09/13/2017.
0258M0 DR 7 | AMERICAN EXPRESS CR.........ocoovmvmvmmmrmrmimnnsmisnssssnnssssssssssessssssssessssssssssssssssoseess | woveeees s [ e AFE] oooiiieieir499,330 | .....100.146 500,730 500,000 499,390 60 w1550 | 1590 | MS...... 2,10 09/18/2014 | 09/22/2017.
035229 DB 6 [ ANHEUSER BUSCH COS INC.........ccormmmmerrmrreermmiensenseisessmmsseessssesssssesessenses | coveenes e | AFE| 2,197,040 | ....109.178 2,183,560 2,000,000 2,070,039 (30,418) 5.600 3.890 | MS...c | cooverrrerren 37,333 | e 112,000 | 07/12/2010| 03/01/2017.
03524B  AE 6 | ANHEUSER-BUSCH (ST [ IR [V 1FE| ooieeer.n999,750 | ....104.114 1,041,140 1,000,000 999,773 23 cererrenn3 100 | 13700 [ FAL | 15417 | o 18,911 | 01/22/2014 | 02/01/2024.
037735  CQ 8 | APPALACHIAN PWR CO.....coovvvrvrvrnrnrnrnnininnenssnsenssssssssssessssssssssssssssssssssssssssssssess | coveies s [ e 2FE| ...............1,645,360 | .....100.957 1,615,312 1,600,000 1,604,403 (10,894) v 3400 | .......2.690 | MN...... cevverennnenessn D891 | 54,400 | 01/31/2011 | 05/24/2015.
037833 AK B [ APPLE INC...oovvvevrrrrererenrrennisennsnsesssssssssssssssssssssssssssss s | covsiis s [ e 1FE] i 951,660 | ... 97.515 975,150 1,000,000 958,384 4,339 v 2.400 | .......2.960 | MN...... cevverererenesssn3,867 | i 24,000 | 06/05/2013 | 05/03/2023.
037833  AS 9 [ APPLE INC....coovvvvrvrvverrrrrnnnrernnnnsnnncnsssssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | covseee | oo | covevensnnnns [ conne TFE | i 1,998,320 | ....105.018 2,100,360 2,000,000 1,998,413 93 v 3450 | 3.460 | MN.ooo| e 10,542 | ..oooovevennes 34,500 | 04/29/2014 | 05/06/2024.
06051G  DZ 9 | BANKAMER FDG CORP..........covvvmrmmrimmnnrinnnnnensnssssesssssesssssssssssssssssssssssssssssssonns | wosesens | oo | ceeerereeeees | i IFE | i 4,676,355 | .....122.041 5,491,845 4,500,000 4,598,515 (19,234) coveeeeen1 625 | 1008990 | D | e 28,59 | ............ 343,125 | 06/14/2010 | 06/01/2019.
06051G  EU 9 | BANK OF AMERICA CORP 994,440 99.894 998,940 1,000,000 995,395 492 3.300 15,583 33,000 | 01/08/2013 | 01/11/2023.
06051G  FB 0 | BANK OF AMERICA CORP. ceireennnnnn999,270 | ....105.173 1,051,730 1,000,000 999,326 56 R Vi) 18,219 | oo 20,740 | 01/15/2014 | 01/22/2024.
06051G  FD 6 | BANKAMER CORP........reimmmmmmmmmminmmmsissssmmssmssssssssssssssssssssssssssssssssssssssssssnnes | sossnses | oo | wevevereeeees | e IFE | i 1,499,580 | .....101.064 1,515,960 1,500,000 1,499,640 60 2650 | .......2.650 | AO...... [ coovcrerrrere 9,938 | oo 19,875 | 03/27/2014 | 04/01/2019.
06739F  HV 6 | BARCLAYS BK PLC........ooommuiimmmmeimmmmsesmmssissssmsssssssssssssssssssssssssssssssssssssssssssssssssnnss | covssis I SRR [ AFE] s 1,649,456 | .....103.152 1,702,008 1,650,000 1,649,456 creee3.750 | 3750 [ MNL..... 7,906 30,938 | 05/12/2014 | 05/15/2024.
07330N  AJ 4 | BB&TBRH BKG & TR CO ....ovouuumrrrrrieriernsneensssesssssssessessessessessesessssssssenas | covsneee I SO [ 1FE| .ooooeeeve..nnn999,160 | ... 99.685 996,850 1,000,000 999,265 105 2.850 | .......2.860 | AO..coo. | worvererrrerennn TA25 | o 16,388 | 02/27/2014 | 04/01/2021.
073902 RU 4 [BEAR STEARNS COS INC.......ccoommmmerrrrreeirimmnesrnrseesssssenessssssssssssssssssssssssnnns | cveeenes I SO [ AFE] oo 2,048,705 | .....115.228 2,304,560 2,000,000 2,019,055 (5,415) ceveereen 250 | 8890 [ AL | i 60,417 | coovevvvenene 145,000 | 06/18/2008 | 02/01/2018.
10112R AT 1 | BOSTON PPTYS LTD PARTNERS.......ccooesmiremmmsrersssserssssesssssesssssssesssssesssssesessss | coviee s [ e 2FE] ..............1,346,855 | .....105.823 1,428,611 1,350,000 1,348,167 432 cerernn3. 700 ] ... 3.730 [ MN...... cevvrrirnereeen0,383 | 49,950 | 11/03/2011] 11/15/2018.
12189L AR 2 [ BURLINGTON NORTHN SANTA FE........coovvrrmmrmvrnnnrnnnnnsnennnssnsssssnsssssssessssssesssnes | ceveeens s [ e AFE] coiiiien. 249,183 | .....104.551 261,378 250,000 249,244 62 cereeen3.750 | .......3.780 | AO...... cerverennnnnennn 2,384 | ........ 5,313 | 03/04/2014 | 04/01/2024.
124857  AE 3 [CBS CORP NEW.......cooommrimminnnnniincnninnenesnncsesnsssesssssesss s | ceseeees ] e [ s 2FE| ..orrnnnn413,083 | .....107.200 440,592 411,000 412,449 (203) cereeeeen.300 | 14230 | FAcot | e 6,676 | ...ooovuvvnnnns 17,673 | 09/27/2011 | 02/15/2021.
124857 AM 5 [ CBS CORP NEW. [IXS 000 [V SVPPPRROOOOOOR [ 2FE| oo 1,646,040 | ....100.275 1,654,538 1,650,000 1,646,157 17 w3700 | 3720 | FAL.. 22,385 08/11/2014 | 08/15/2024.
125896 BM 1 [ CMS ENERGY CORP. 999,260 | ....103.979 1,039,790 1,000,000 999,322 62 02/24/2014 | 03/01/2024.
12626P AJ 2 | CRHAMERINC. ..119.796 1,197,960 1,000,000 999,819 42 07/16/2008 | 07/15/2018.
126408 GV 9 [ CSX CORP. ...108.720 1,087,200 1,000,000 996,556 457 05/20/2011 | 06/01/2021.
126408 GZ 0 [CSX CORP. LS..|. ...995,790 | ....105.070 1,050,700 1,000,000 996,124 334 w3700 | 13750 | MNL 6,167 | ..ooooverreeens 37,925 | 03/06/2014 | 11/01/2023.
126650 BH 2 | CVS CAREMARK ..o sssesssssssesssssssssssseesssssssssssssssssssess | coessees I SRS [ 2FE| e 577,023 | .....1110.526 666,472 603,000 595,090 2,941 cererreenD 750 | 8340 [IDess | e 2,889 | oo 34,673 | 07/30/2007 | 06/01/2017.
126650 BW 9 | CVS CAREMARK CORPORATION.........cocommmmcrrevicrimmnnsensssisssiassnsesssssesssasess | v I SRS [ 2FE] .o 493,420 | .....107.668 538,340 500,000 495,497 603 4125 ] ... 4280 [ MN...... 2,635 20,625 | 05/09/2011 05/15/2021.
126650 CC 2 | CVS CAREMARK CORPORATION.........cocommmmerrrviermimsnnersiissiassnsesssssesssanss | v e | s 2FE] ..ee..995,600 | .....106.366 1,063,660 1,000,000 995,992 366 w4000 | .......4.050 [JD....... cevvrrennrreeenny889 | 40,000 | 12/02/2013 | 12/05/2023.
126650 CF 5 [ CVS CAREMARK CORPORATION.........cooiiimmrersesmesssssesssssssssssssssssssesssssssssssesiss | ceeeeens ] e [ s 2FE| ..rrrennnn990,780 | ....101.528 1,015,280 1,000,000 991,081 301 3375 | .....3480 | FA.... 13,031 08/07/2014 | 08/12/2024.
149123 BV 2 | CATERPILLARINC [IXS 000 [V VPRI [ AFE] ciiiiiiiiii2995,330 | .....108.272 1,082,720 1,000,000 996,803 431 3.900 | .......3.950 | MN...... 3,683 39,000 | 05/24/2011 | 05/27/2021.
149123 CC 3 | CATERPILLAR INC DEL.......ccoommmrmmerrrvcireessmseeseesesssmssenessssssssssssesssssssssssssssseenss | cosseine e [ e 1FE] wooiiiiiieerr2999,830 | .....103.132 1,031,320 1,000,000 999,845 15 v 3400 | 13400 | MNLccct | 4344 | . 17,661 | 05/05/2014 | 05/15/2024.
14912L  4S 7 [ CATERPILLAR FINL SVCS MTN......oovvvvvrvrrenrrnininnnneinnnssnsesssssssssssssssssssssssssessnses | ceeeeees e [ e AFE] cooiiiiiieene499,160 | .....102.484 512,420 500,000 499,780 17 2650 | ......2.680 | AO...... | oo 3313 | s 13,250 | 03/23/2011 | 04/01/2016.
14912L  5X 5 [ CATERPILLAR FINL SVCS MTN.......cocvvvrvvrenrrninrvnnneisnnssssnnsssssssssesssssssssssssssssnses | ceveeees i [ 1FE] ..oeeeerr....499,590 | .....106.260 531,300 500,000 499,627 34 cereeeeen3.750 |1 3750 [ MNL | 1,927 | oo 18,646 | 11/19/2013 | 11/24/2023.
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14912L  6E 6 [ CATERPILLAR FINL SVCS MTN.......ovvminvnrncnnnnnnnennnnncncnnncnenenesesenesessensesessseseesss | cvvseses | oo | v cevvererinnnn498,990 | .....101.488 507,440 500,000 499,038 LI:TH VORI NSRRI IO 2.750 08/13/2014 | 08/20/2021.
15189W  AC 4 | CENTERPOINT ENERGY RES CO......ccocvecvicvccviivesicvsssicsscsscssssssssssssssssssssssssis [ wosvones [ oo | cevvvveeennes v 498,290 | ....112.213 561,065 500,000 499,411 LI [ N DO 6.125 30,625 | 10/18/2007 | 11/01/2017.
15189W AG 5 | CENTERPOINT ENERGY RES CO.......ccccocccvvvccivcccvcsvissvccsssscscssssssssassssssssnnns [ wonennes | oo | cvveeeveeeees [ e FE | i 3,087,608 | .....109.841 2,995,364 2,727,000 2,954,224 (TR Y1) U SO DO 4500 | ......2.910 [Jdo | e 56,585 | oo 122,715 | 01/20/2011 01/15/2021.
172967 EM 9 |CITIGROUP INC  .oooiiriirrssnernrreeiisisenesssssessssssennessssssssssssessssssssssssseeee | oo | oo [ cevrveneennns cevverennnen 4TT7,284 | ....111.846 447,384 400,000 446,049 (RESICKISY [ PSR DO 6.125 | .......2.000 [MN..oooo | cooviiirern2,722 | s 24,500 | 12/05/2012] 11/21/2017.
172967  GL 9 | CITIGROUP INC......coevecrrrrvecircrssneerrevieisisssesesssssessensesssssesssssssssssssssssssenneese | B | oo [ eovviinninnns ...2,209,568 | ....101.211 2,277,248 2,250,000 2,215,218 3,605 3375 | ....3.590 [MS. | 25313 | s 75,938 | 06/05/2013 | 03/01/2023.
172967  HM 6 | CITIGROUP INC......ccoovveirrivrviccrsnrecrrsiiciissssssesisssesissssneesssssssssssssssssssssssenneess | B | oo [ coviviniianas ...1,248,075 | ....100.624 1,257,800 1,250,000 1,248,341 266 2550 | .....2.580 |AO..c | oo 7,349 | 15,938 | 04/01/2014 | 04/08/2019.
176553  GP 4 | CITIZENS PROPERTY INS CORP FL .....cccrvviiiiiiisinccrvreieisressccsessissinssssenens | oo | oo [ cevriiiiinnns ...1,706,652 | ....115.614 1,757,333 1,520,000 1,652,866 (22,133) 5.000 | ......3.220 [JD.cce | oorirerern8,333 | e 76,000 | 07/24/2012 06/01/2020.
189054 AR 0 [ CLOROX CO DEL .....499,150 | .....102.324 511,620 500,000 499,870 151 3.550 11/04/2009 | 11/01/2015.
189054 AU 3 [ CLOROX COMPANY 2,497,675 | ....100.773 2,519,325 2,500,000 2,497,675 3.500 12/04/2014 | 12/15/2024.
191216  AM 2 [ COCA COLA CO. 2,972,310 | ....112.083 3,362,490 3,000,000 2,986,730 2,772 03/03/2009 | 03/15/2019.
19122T AE 9 | COCA COLA ENTERPRISES INC ...982,460 | .....102.468 1,024,680 1,000,000 987,709 1,622 . .32,500 | 08/16/2011] 08/19/2021.
20030N AU 5 [ COMCAST CORP 1,995,180 | ....113.319 2,266,380 2,000,000 1,998,241 542 | oo | cevvvvenensnnnnnnssssnsesens | c0000eeen8.300 | 1000006330 [ MNL | 16,100 | 126,000 | 08/20/2007 | 11/15/2017.
20030N  BJ 9 [COMCAST CORP .......ccooisimiciicsicsicsscssssscssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | cvvvvves | oo [ covesssiiias ... 497,130 | .....104.653 523,265 500,000 497,337 207 9,250 | 02/19/2014 | 03/01/2024.
20030N  BL 4 [COMCAST CORP .......cccooisimiiiiisisissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssn | cvvveves | oo [ covveiiiiis 999,120 | ....102.281 1,022,810 1,000,000 999,149 29 08/05/2014 | 02/15/2025.
202795 JC 5 [ COMMONWEALTH EDISON CO .....ccccosmmmerrrrveerrmnnenrenveesinnmssneenessessmssssensenne. | cvvvenns [ oo [ eovneerevnne | e IFE] v 1,147,447 | .....100.854 1,159,821 1,150,000 1,147,920 AT3 | e | e | 2150 | 10i2190 [ e | e 11,401 | 12,706 | 01/06/2014 | 01/15/2019.
205887  BR 2 [ CONAGRA FOODS INC.........ccocummmmenrirvviinnrecssseisnssssssesssssesssassesessssssssssnes | soveenee | oo [ cevvvvniinnns ...1,028,160 | ....... 97.253 1,056,168 1,086,000 1,033,022 4863 | o [ e | e 3.200 | 100003910 | i | 15,059 | 17,376 | 02/11/2014 | 01/25/2023.
210518 CQ 7 [ CONSUMERS ENERGY CO......cocoomsmumrvriiimiimsmnncnicssisissscnsssisisssssassesssssesssssenes | o | oo [ ceveviiiinnns <n796,980 | .....113.652 852,390 750,000 772,502 (5,433) 5.650 | ..o 750 [ MSecoo | i 12477 | s 42,375 | 01/19/2010| 09/15/2018.
210518 CR 5 | CONSUMERS ENERGY CO.......covemmmmrersmsrersesscrsssscrssssssesssssesssssesssssasssssesssssssesss | evveeees | oo | covvvinninnns ...1,650,320 | ....116.193 1,742,895 1,500,000 1,579,794 (GIAALTQT RN SRR BN 6.125 | ... 4.670 | MS.cooe | corvireresennni27,052 | oo 91,875 | 07/27/2010 03/15/2019.
216871  AE 3 [COOPER U SINC.....oovoreverermmserneereeiessssssssssnssssssnsssssessssssssssssssssssssssssssssssenss. | sevonns | oo [ ceeereveennns ... 497,615 | .....106.256 531,280 500,000 498,475 223 3.875 12/02/2010 | 12/15/2020.
23311R  AD 8 | DCP MIDSTREAMLLC ...749,190 | .....104.728 785,460 750,000 749,523 78 5.350 03/08/2010 | 03/15/2020.
233851  AH 7 | DAIMLER FINANCE NORTH AMERICA ..102.427 2,048,540 2,000,000 1,995,369 2,618 09/07/2011 | 09/15/2016.
233851  BE 3 | DAIMLER FINANCE NORTH AMERICA ..101.247 1,670,576 1,650,000 1,647,211 329 2.875 03/03/2014 | 03/10/2021.
233851  BH 6 | DAIMLER FINANCE NORTH AMERICA...........cccoooviiiiiimiiimniiiinncniissssissssinissnnnens | LS [ | s 997,360 | ....... 99.668 996,680 1,000,000 997,574 214 2.250 07/24/2014 | 09/03/2019.
235851 AL 6 | DANAHER CORP.......cccccoooiimiiiimmmimiiisscissssciscsscsssssssssssssssssssssssssssssssssssssssssssssssssss | cvvseees | oo | v ......998,400 | .....102.285 1,022,850 1,000,000 999,508 324 2.300 06/20/2011 | 06/23/2016.
244199  BE 4 [DEERE&CO srsrsenensesssssssnnsesnsssssssisssssssssssssssssssesssssnes. | vevsne | oo [ ceeereneennns ...1,994,920 | ...... 98.565 1,971,300 2,000,000 1,996,099 469 2.600 06/05/2012 | 06/08/2022.
24422E RH 4 [ DEERE JOHN CAP CORP MTNS........ooovrrrmmrmmrrmmrreniessensessesessesssessssesssssssseseseses | eovevees | oo [ cosvsesreres 995,490 | .....104.130 1,041,300 1,000,000 996,791 LSV FFURRRIIIOITY [RROPPTPIOTRN IUPPPOPOON 3.150 10/05/2011] 10/15/2021.
24422E SS9 | DEERE JOHN CAP CORP.......cccooomirmrriiiiinnncnieivisisssssssnssssissssssessssssssssssssens | covseees | oo | covviniinnns ...2,148,796 | ....100.869 2,168,684 2,150,000 2,148,863 67 2.300 09/10/2014 | 09/16/2019.
25179M  AH 6 | DEVON ENERGY CORPORATION  ....ccocuirirsssrersssscsssssesssssssesssssssssssessssss | wovennns [ oo | covervneeeens ...1,479,600 | ....114.417 1,430,213 1,250,000 1,441,529 (38,071) 6.300 02/20/2014 | 01/15/2019.
25468P  CN 4 [ DISNEY WALT CO...oocoomummmmiummmmmmmmmmsemsmmmsmsmsssssssssssssssssssssssssssssssssssssssssssssssssssssnnns. | convnens | oo [ cosvsesieren 987,170 | ....101.731 1,017,310 1,000,000 991,080 TPV OURRRORIIORY IVVOORRRRROOION IO 2.750 | .......2.890 | FA..| v 10,313 | 27,500 | 08/17/2011 08/16/2021.
25470D AE 9 | DISCOVERY COMMUNICATIONS........cooosrrveeemmmmmmmmneneneessnsnsnsensesesssssssssessesens | eesseens | oo | eevemnisnnee [ eereee2FE ] v 2,535,795 | ....105.997 2,649,925 2,500,000 2,525,043 (RICTA) ] SRR NSRRI IO 4375 | 8190 [ D | 861 | 109,375 | 08/16/2011 | 06/15/2021.
260003 AJ 7 | DOVER CORP ..999,420 | ....110.572 1,105,720 1,000,000 999,624 52 | oo | e [ 004300 | 4300 [MS. | 14,333 | 43,000 | 02/16/2011 | 03/01/2021.
264399 EM 4 | DUKE ENERGY CORP ...103.335 1,033,350 1,000,000 1,002,156 (2,759) 53,000 | 04/20/2005 | 10/01/2015.
26441C AN 5 | DUKE ENERGY CORP NEW. ...104.248 1,042,480 1,000,000 999,457 AT | v | cevvvvennsvsnnsnssscscsssens | v 37500 | 0000003750 [ AOuces | vovvvvsceeeeeee T | 19,896 | 04/01/2014 | 04/15/2024.
26441Y  AQ 0 [ DUKE RLTY LTD PARTNERSHIP.........ccccooecimimmmmvmmmimviinicvivscciasscciesscssssssssesesnnes | LS | o i ...498,200 | ....112.191 560,955 500,000 499,322 196 6.500 32,500 | 09/06/2007 | 01/15/2018.
26441Y AU 1 |DUKEREALTYLP oisrrsnnsnneessssssssssnsssssssssssssseesssssssssens | covneees | oo | vevevnnnnnns ...999,830 | .....117.031 1,170,310 1,000,000 999,891 AT | eemmmnneemmmnnenmnnenes [ eevevrmnnensmnsenennnsnenens | e 6.750 | .....6.750 [MS..... | e 19,875 | ! 67,500 | 03/25/2010 | 03/15/2020.
26875P AL 5 | EOG RES INC........cvvveviiirerncrrniiiiiisscssiessisssssneessssesssssssssssssssssssssessssssssssens | covnenes | oo | vovvvninnnns ...998,440 | ....... 99.631 996,310 1,000,000 998,633 193 | s | e | e 2450 | .....2470 [AO.. | v 8,125 | s 12,931 | 03/18/2014 | 04/01/2020.
26884A  BC 6 | ERP OPER LTD PARTNERSHIP.......ccccoosrvcrrrviiiirmsnnnnirriiissnsecsssisessasssssesssssens | covseres | oo | veviviinnns ...1,448,550 | ....100.000 1,450,000 1,450,000 1,448,702 152 2.375 06/16/2014 | 07/01/2019.
278865  AH 3 | ECOLAB INC.....coocomiueimiummiemmuemmsaamsmsasssssesmssssmssssssssssssssssssasssssssssssssssssssssssssssssssnnes | coveeees oo | covevvenenens ...3,142,750 | ....100.538 3,016,140 3,000,000 3,003,697 (VA< 701 RN ISV DO 4875 | ......3.820 [FA...| 85,250 | oo 146,250 | 01/05/2010 | 02/15/2015.
278865  AK 6 | ECOLAB INC.....c.ocoueeriieeiermeeimriamimsasssssismsssssmssssssssssssssssssssssssssssssssssssssssssssssssnnnes | LSues [ oo | eoviiiininnns +....998,020 | .....103.351 1,033,510 1,000,000 999,198 396 3.000 30,000 | 12/05/2011 | 12/08/2016.
29250R AU 0 [ ENBRIDGE ENERGY PARTNERS........cccoceoummemmmmmummmmmmrmssscrsrsscresssssesssssesssssessnns | covveves | oo [ covveviicces ......498,990 | .....104.869 524,345 500,000 499,277 K11 SVOOPOOPOOPOPOOPOPPOPPPPOOIOOOY IVOPPPPPOPPRPOPOPOPOOOOOOOOS IOORON 4.200 | .......4.220 [MS..... | oo 8,183 | e 21,000 | 09/06/2011 | 09/15/2021.
29358Q AA 7 |ENSCOPLC, 1,566,090 | .....100.502 1,507,530 1,500,000 1,545,882 ((GRCICIS) [P ISR IO 4700 | .......4.130 [MS... | 20,758 | e 70,500 | 08/30/2011 | 03/15/2021.
29379V AA 1 | ENTERPRISE PRODS OPERLLC 3,188,670 | ....112.420 3,372,600 3,000,000 3,121,354 (43497) | oo | v [ 006300 | .......4.580 [MS...... | ...............55,650 | ..coceeeenen. 189,000 | 06/04/2013 | 09/15/2017.
29379V AX 1 |ENTERPRISE PRODUCTS ...100.126 500,630 500,000 499,938 99 6,250 | 08/06/2012 | 08/13/2015.
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29379V BB ENTERPRISE PRODS OPER LLC........coccieisisciscsicvscsccvsssssssssssssssessesssssasssssenes | covvviee | oo [ v coreirenne.998,110 ] .....101.843 1,018,430 1,000,000 998,252 142 3.900 3920 |FA...... 19,825 | 02/05/2014 | 02/15/2024.
29379V BE ENTERPRISE PRODS OPER........covoniinniincnnsncnscnncinssssnnssssssssssssssssssssssssssssssess | covveies | oo [ v covieren.996,810 | .....100.781 1,007,810 1,000,000 996,841 KX [ [ DO 3.750 ..3.780 | FA...... 10/02/2014 | 02/15/2025.
29476L  AC EQUITY RESIDENTIAL.......cocvvvvvercvrrcvennrnressnnssssnnssssensssssssssssssssssssssssssssssssssssensens | cvvveves | oo [ covevssviiies | eoreieFE | o 2,198,460 | ....104.761 2,095,220 2,000,000 2,053,099 (CY ATV [ S DI 5125 ..2.860 |MS..... | v KIUNE I [ 102,500 | 06/16/2011 | 03/15/2016.
30161M  AE 3 | EXELON GENERATION CO LLC......emrereverererscererssereresssesesssesesssesesssssesssssesssas | eovnenne [ oo | ceverrveeeens coreerennenn 498,780 | .....111.205 556,025 500,000 499,589 133 6.200 8230 [AO.... | v 1,750 | 31,000 | 09/25/2007 | 10/01/2017.
31428X AR 7 | FEDEX CORP.......ccomsmmcrrrrrecinnreesissiessisssesssssssssmasseesssssssssssssssssssssssnensessssees | covseees | oo | vevernnnnens ...1,853,160 | .....122.072 1,831,080 1,500,000 1,698,234 (43,943) | covvveoercrrrrreirenns | e [ 8.000 4390 | e | s 55,333 | covevrverens 120,000 | 03/30/2011 | 01/15/2019.
316773  CQ 1 [FIFTH THIRD BANCORP.........oovvviirimnervesriissesecnsessisisssnssesssssessssessssssssssons | sovenes | oo [ ceveveviinnns ....499,295 | .....100.369 501,845 500,000 499,407 112 2.300 2330 | MS.. coeneeennnnnnD,846 | 02/25/2014 ] 03/01/2019.
31677Q  BC 2 [ FIFTH THIRD BK ....osenicrrviiciiiicsscricciciisssncnssiiesissssssssessssssssssssesssssssssssssenes | eevveies [ oo [ ovvseneenins ...1,989,700 | ....100.301 2,006,020 2,000,000 1,990,144 444 2.875 2.950 | AO...... 09/02/2014 | 10/01/2021.
345397 WW 9 | FORD MOTOR CREDIT CO 1,800,000 | .....100.638 1,811,484 1,800,000 1,800,000 3.664 ...3.660 | MS.. 20,702 09/03/2014 | 09/08/2024.
345400 AA 7 | FORD MOTOR CREDIT COLLC 1,543,893 | .....100.674 1,560,447 1,550,000 1,546,205 1,187 2375 ....2.450 01/08/2013 | 01/16/2018.
369604 BC 6 | GENERAL ELEC CO ..111.194 1,111,940 1,000,000 997,187 865 5.250 5.350 11/29/2007 | 12/06/2017.
369604 BG 7 | GENERAL ELECTRIC CO. ...103.195 3,095,850 3,000,000 2,973,768 1,938 3.375 ...3.480 03/06/2014 | 03/11/2024.
36962G  3H 5 | GENERAL ELEC CAP CORP MTN......ccoooumrvvvvmrerevmrmnssmsmnssmsmsssssssssssssssssssssssssnses | wosssnns | oo | weveeereeeees [ i IFE | i 2,249,625 | ....110.779 2,769,475 2,500,000 2,402,808 31477 5.625 230 [MSei | 41,406 04/14/2009 | 09/15/2017.
36962G  3U 6 | GENERALELEC CAP CORP  .......oovvvvrrvrvvcnncvennnnnnvnnnncnsnnsnnsensnsnsnsssssnsssssssnnns | wovvnnes | oo | ceveeeveeeees [ IFE | i 2,248,763 | ....112.415 2,529,338 2,250,000 2,249,564 116 5.625 ..5.630 | MN...... | v 21,004 06/04/2008 | 05/01/2018.
36962G  4J 0 | GENERAL ELEC CAP CORP MTN......coooovmvmvvvmrmvmmmsmsmsmsmssssmmsssssssssssssssssssssssssnses | sossenes | oo | coveeeeeeeees ......996,580 | ....114.610 1,146,100 1,000,000 998,051 328 5.500 5540 | o | 26,431 01/05/2010 | 01/08/2020.
370334 BM 5 [ GENERAL MLS INC.......oocoumrmmrrrrerreernnneenerseesissesmssessessesssneesessssssssssenseesssnnes. | sevse | oo [ ceevreneennns ......995,890 | .....102.894 1,028,940 1,000,000 997,028 KTLC [FUPRITIRITIIRY VSOOI OO 3.150 ...3.190 11/17/2011| 12/15/2021.
37045V AD 2 | GENERAL MTRS CO......cccevvvvremrmnnenrnriiiniissnssnsressesssssssensessssssssmssesssssensessenees | LSeit | | v ...1,023,750 | ....102.710 1,027,100 1,000,000 1,019,467 (4,283) 3.500 ...2.940 02/06/2014 | 10/02/2018.
38141E A7 4 [ GOLDMAN SACHS GRP INC MTN.....ocouueruvummmmmmmmmmmmmmmmmmsemmmmsssssmssmssmsssssssmsssnnnnes | LSt | oo [ covireiiis .. 499,410 | ....101.719 508,595 500,000 499,926 VZ 3 N [N DO 3.700 ..3.720 07/21/2010 | 08/01/2015.
38141E  C2 3 | GOLDMAN SACHS GRP INC MTN....cocouuerummmmmmmmmmmmmmmemmmmmsmmmmsssssmsssssmssssssssssssnnnes | evvvnees | oo [ covsrssiere ......998,680 | .....102.785 1,027,850 1,000,000 998,733 53 3.850 ....3.860 06/30/2014 | 07/08/2024.
38141G GS 7 | GOLDMAN SACHS GROUP INC .......ccovviveemimncnninncnccnsnsccnsnscensesnecssseseessesessseses | s [ oo | ceverereceees [ IFE | i 4,145,065 | .....116.183 4,066,405 3,500,000 4,019,116 ((SZOTAQT [N NI DI 5.750 ...3.370 01/08/2013 | 01/24/2022.
38141G VM 3 | GOLDMAN SACHS GROUP INC. ...104.251 1,042,510 1,000,000 997,187 PLVT A [P VORI BN 4.000 .4.030 02/26/2014 | 03/03/2024.
38144L  AB 6 | GOLDMAN SACHS GROUP INC ..111.198 3,335,940 3,000,000 3,019,959 (6,765) 6.250 5970 02/08/2008 | 09/01/2017.
38145X AA 1 | GOLDMAN SACHS GROUP INC ...100.385 4,015,400 4,000,000 4,027,100 (VA1) (IR ISR DO 2.625 .2.440 08/05/2014 | 01/31/2019.
402740  AA 2 | GULFSTREAM NAT GAS SYS LLC........comvmmemmmmmmmmsemmmmmessmmsmssssmsssssssssssmssesssssens | covsens | oo | cvvvvvnvvnnns [ ceeeeniFE | i 2,050,462 | .....102.981 2,111,111 2,050,000 2,050,045 (52) 5.560 5550 | MN...c.. | cooverrrrrennns 02/05/2007 | 11/01/2015.
428236 AM 5 | HEWLETT PACKARD CO........ccocvmmmmmvmmmmmsmmmmmsmsssmsmsssssssssssssssssmsssssssssssssssssssssssenns | ssvsess | oo | wovvvervnnnns | cenesniFE | i 1,929,060 | .....108.147 2,162,940 2,000,000 1,980,391 8,258 | .ooovevvvevrnnrennnsnnnnsnnnnns | v | e 5.400 ..5.880 |MS..... | ccoccvcens 36,000 07/30/2007 | 03/01/2017.
428236 BW 2 [ HEWLETT PACKARD CO.....cvvvvvivumiimnnenvenriisnssseneesssssssesnssessessessssnseseessssnns | vovnnee | oo [ eevvrvneennns ...1,001,480 | ....102.117 1,021,170 1,000,000 1,000,753 (266) 2.600 2570 [ MS.cooo | e 03/07/2012 | 09/15/2017.
437076 AP 7 [HOME DEPOT INC......ooooovrrnmrerrerrieremsnscrnereesssmsssessssssssssnsensssssssssessssessssssnns | sevnee | oo [ cevvreneeenns ......558,040 | .....105.615 528,075 500,000 512,968 (WISNETQ) [FSSRRNY ISR BN 5.400 3410 [ MSe | 07/28/2010 | 03/01/2016.
44328M  AK 0 [HSBC BKPLC........ooiiisicricnriiiisssscsssssisisssensessssssssssssssssssssssssssssnsssssssssns | oo | oo [ cevrivniinnns ...2,012,500 | ....111.760 2,235,200 2,000,000 2,008,241 (RIRET.Y UL ISR DO 4.750 ABT0 | e | 42,750 01/14/2011 | 01/19/2021.
44328M AL 8 [HSBC BKPLC........ooiiiiicscriccriiisssscnscisciisssensesssissssssssessssssssssssssnsssssssssns | oo [ oo [ cevevviiinnns ...2,835,120 | ....102.848 2,828,320 2,750,000 2,784,491 (PZIRTY ORI (VRO DO 3.100 ...2.160 | MN...... 12/04/2012 | 05/24/2016.
446438 RGO | HUNTINGTON NATL BANK......cocooiiieiimmericsieressserssssesesssssesssssesssssesesssesesssssessssse | eeveeees | oo | o 998,420 | .. 99.535 995,350 1,000,000 998,673 253 2.200 2230 |AO..co | covveriee 02/26/2014 | 04/01/2019.
452308 AP 4 |ILLINOIS TOOL WKS INC ... 497,760 | .....103.645 518,225 500,000 498,426 206 3.375 3420 [ MSeciii | i 08/24/2011 | 09/15/2021.
452308 AT 6 |ILLINOIS TOOL WKS INC 2,192,256 | .....103.847 2,284,634 2,200,000 2,192,824 568 3.500 ...3.540 | MS.... | s 25,667 02/18/2014 | 03/01/2024.
459056  8Y 6 | INTERNATIONAL BK ....105.830 3,174,900 3,000,000 2,999,447 559 5.000 5.020 03/22/2006 | 04/01/2016.
459056  JT 5 | INTERNATIONAL BK . 113417 1,134,170 1,000,000 1,060,039 (31,320) 8.625 ....5.060 03/01/2006 | 10/15/2016.
459200 GJ 4 |INTERNATIONAL BUSINESS MA..........ccccoccviivmmivivevvcvccsvccsssccssssssvsssssssssssisssssi | covseane [ oo | v [ o IFE | i 1,037,830 | .....111.389 1,113,890 1,000,000 1,012,648 (CVT.)) RRTY (NP DO 5.700 25190 [MSe | 16,942 | 57,000 | 02/21/2008 | 09/14/2017.
465685  AF 2 [ITC HLDGS CORP.......oovvrrvevveerrrmnnerernsirmmnssmssessessessessesessssssssssssessssssssseneenes | sovsnee | oo [ ceevveneennns ... 496,675 | .....107.613 538,065 500,000 498,134 313 5.500 25580 [ e | 12,681 | e 27,500 | 12/08/2009 | 01/15/2020.
46625H HL 7 | JPMORGAN CHASE & CO........oovvvviicrncrrrrviiiiisnscssssssssnssssennesssssssssssssssssssenes | eevvenes [ oo [ ovveeneenins ...1,993,860 | ....115.777 2,315,540 2,000,000 1,996,954 597 6.300 ...8.340 | AO...o. | v 23,800 | .cooovvvenene 126,000 | 06/16/2009 | 04/23/2019.
46625H HZ 6 | JPMORGAN CHASE & CO.........oouvviricrncrrnrveiiiisnsesnssssisssssssnsesssssssssssssesssssenes | eevvenes [ oo | ovveeneenins ......998,890 | .....110.043 1,100,430 1,000,000 999,237 LV (FURRRPRRRPPROOOROPRPOTITY [SSOPPPOOPOOIOROROPOITR) IOPORO 4.625 4630 [ MNL. | 8,552 | 46,250 | 05/05/2011 05/10/2021.
46625H  JT 8 | JPMORGAN CHASE & CO......coooouvevvuviereeiinreeenenmsssmsssssssesssssssssssssssssssesssssesssssenes | wesenees | oo | coveeeneeeees ...3,480,470 | ....104.600 3,661,000 3,500,000 3,481,984 1,514 3.875 3940 | FA oo | v 56,510 | ccoooovcccn 68,943 | 01/21/2014 ] 02/01/2024.
485260 BL 6 | KANSAS GAS & ELEC CO.......occoiisisiiscsicsscsccrsssscsesssessssessesssssesssssssssssesasssesessen | cevveeee | oo | v | cerne IFE | i 1,176,080 | ....117.498 1,174,980 1,000,000 1,100,959 (VLU0 RN ISR BN 6.700 190 [ D | 2,978 | 67,000 | 01/13/2011 06/15/2019.
487836 BB 3 | KELLOGG CO.....cooouuueriviimviviimreniimsssssssssssssssssssssssssssssssssssssssssssssssesssssssssssssssssesenes | conseees | oo | covvvvnneenns v 498,680 | .....104.630 523,150 500,000 499,699 202 | oo | v [ 4.450 ..4490 | MN..... 22,250 | 05/18/2009 | 05/30/2016.
487836 BC KELLOGG CO...ooccvsisesiscsssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssessess | covveves | oo [ cvvveesrinn corverennennn.996,520 | .....107.884 1,078,840 1,000,000 998,121 KT I VOPOPORPIIRY IVOPOPPORPOOOOOOIOY IO 4.150 190 | MNLcc | 5,303 | 41,500 | 11/16/2009 | 11/15/2019.
494368 BB KIMBERLY CLARK CORP..........coovovcisincrisiscscsiscscssssscsisssssisssssisssssssssssssssesssssssss | evvvevee | oo [ evecvciviiies Ll AFE| i 1,495,455 | ....112.081 1,681,215 1,500,000 1,498,552 L1078 FVRRRRRRIRRRRIROIIITY IVSPRPIRRRRRRROORY DO 6.125 8160 | FA. | v 38,281 | oo 91,875 | 07/25/2007 | 08/01/2017.
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500472 AB 1 | KONINKLIJKE PHILIPS ELECT. LSo | o] s [ e AFE| i 2,297,960 | ....111.144 2,222,880 2,000,000 2,149,751 (G4 1) (NN ISR BN 5.750 ..3.260 | MS... | v 35139 | v 115,000 | 06/17/2011 | 03/11/2018.
500472 AF 2 | KONINKLIJKE PHILIPS ELECT........coovvvvvrvrvmnrervncnncnnnnnrnnsnnnsssnnnnssnessssnssenssssessesss | covsenns [ oo | covevervnnnes [ v AFE] v 1,996,610 | .....103.806 2,076,120 2,000,000 1,997,445 KIUCH [V NSRRI BN 3.750 LBT70 [MSc | s 22,083 | oo 75,000 | 03/05/2012 | 03/15/2022.
50076Q AY 2 |KRAFTFOODS GROUP INC  ....ooovvvivvevevemnvvsivmsessnmsssssssssssssssssssssssssssssssnsssonns | wosenens | oo [ eevevereseees | woveees 2FE cerrennnnn499,085 | .....101.555 507,775 500,000 499,543 181 2.250 2.280 | Do | e CTN IS 11,250 | 05/30/2012 | 06/05/2017.
501044 CH 2 [KROGER CO....ooveeimmrrrrrecnimrnsncrrsssessmsssensessessssssssnessssssssassssessesssssessssssneesns | wvvvenen [ oo [ cvvervevreens | vevenen 2FE| e 997,490 | .....115.776 1,157,760 1,000,000 998,719 211 | evevrerrrrrerrnrnneenrenneeens | e | e 6.150 8180 | v | s 28,358 [ oo 61,500 | 01/09/2008 | 01/15/2020.
501044  CZ 2 [KROGER CO....ooveermmerrrrriiriisrsncessssessmsisensessesssssnssnessssssssmssssessesssssessssssseesns | evveenen [ oo [ covervvenenns | vevenen 2FE 099,680 | ... 98.928 989,280 1,000,000 999,688 8 2.950 2.950 | MN...... 5,163 10/21/2014 | 11/01/2021.
534187 BB 4 [LINCOLN NATL CORP IND........ccccimmmmmmmrrierircrmncrnrrresinmissmnsessessessssssnesssssessnsses. | evvvonen [ oo [ coverrirnin | vevenes 2FE] ...............1,003,690 | .....110.485 1,104,850 1,000,000 1,002,590 ((CCK) Y SRS SR IR 4.850 4800 [ D [ v YERICKT I— 48,500 | 06/22/2011| 06/24/2021.
539830 AT 6 [ LOCKHEED MARTIN CORP.......cccooomurrmmriiiiiinanriniinsinnsssessssssssnssissssesssssssssnes | evvvones [ oo [ eonerviviins | vvvenes 2FE ...990,930 | .....108.966 1,089,660 1,000,000 995,089 LIST A FVOORIRIOOIRY IVOPOPOOROOROOOOOOIOY IO 4.250 ...4.360 | MN...... e BA3T | 42,500 | 11/13/2009 | 11/15/2019.
539830 AX 7 | LOCKHEED MARTIN CORP.........ccoocesemicrevsieversscrssssssesessissssssssssssssssssssssssssesssase | eeveeeee [ oo | evvevernnnnes [ v 1FE ...999,240 | ....101.823 1,018,230 1,000,000 999,733 Y2 Y IR DO 2125 2140 [MSe | 8,257 | 21,250 | 09/06/2011 | 09/15/2016.
548661 CQ 8 [LOWESCOSINC 998,180 | ....109.892 1,098,920 1,000,000 998,934 AV N [N DO 4.625 4640 |AO.coe. | v 9,764 | 46,250 | 04/12/2010 | 04/15/2020.
548661 CV 7 |LOWES COSINC 999,270 | ....107.229 1,072,290 1,000,000 999,463 67 3.800 .3.800 38,000 | 11/16/2011 | 11/15/2021.
55616X AF 4 [ MACYS RETAIL HLDGS INC 495,945 | ....104.366 521,830 500,000 496,987 364 3.875 3970 | e | e 8,934 | 19,375 | 01/10/2012| 01/15/2022.
55616X AL 1 [ MACYS RETAIL HLDGS INC LSo | o] s [ e 2FE| o 1,498,485 | ....101.319 1,519,785 1,500,000 1,498,573 88 3.625 ...3.630 28,396 | 05/20/2014 | 06/01/2024.
574599  BC 9 | MASCO CORP........couvvvmmmrmimimsvssmmssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sessses [ o | svvevevssnses [ cvsves 3FE| ..o 994,810 | ....101.647 1,016,470 1,000,000 999,707 (VTN [P NSO IO 4.800 4860 [ IDei | 2,133 | 48,000 | 06/07/2005 | 06/15/2015.
574599  BH 8 | MASCO CORP.........ccovvcmemvmmmimsmssimssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnses | sesssns | o | svvevesevnses [ cvsves 3FE cieiern:500,000 | .....111.868 559,340 500,000 500,000 5.950 5950 |MS...... | covvrverrerrenn 8,760 | oo 29,750 | 03/05/2012 | 03/15/2022.
58013M  EB 6 | MCDONALD'S CORP..........ccccrmmmrrmrreermmimsmseesresseesessesnssssssssssssssesssssesssnnseenes | eeeeeves | o | oveveennenns | eeveres 1FE| ..oevee.........498,990 | .....112.252 561,260 500,000 499,412 189 5.800 ..5.840 [AO...... | w8122 | 29,000 | 10/01/2012] 10/15/2017.
58013M  EE 0 | MCDONALDS CORP ......oecrvvvrivviimrnnerneriiiisisnssesssssessissssssssssssssssssssesssssssssnne | eeevvves | o | wvessnnnenns | eeveies 1FE ...1,999,840 | ....111.361 2,227,220 2,000,000 1,999,941 17 5.350 5350 | MS.... | v 35,667 | ..ocooveveee 107,000 | 02/26/2008 | 03/01/2018.
58013M  EM 2 | MCDONALDS CORP......ccocourumummmmmmmmmmmmmmmmmssmmmssssssmmmsssmmsssssmsssssmsssssmssssssssssssssssssens | sovevnns | oo [ eeverereeeees | wvvvens 1FE ......985,880 | ... 99.680 996,800 1,000,000 989,901 1,282 2625 ..2.780 | JJ........ 12,104 26,250 | 09/27/2011 | 01/15/2022.
589331 AN 7 [MERCK & CO INC.......cooorcrreveeeisssneneeresmissssssnessssessssssssssssssssssssssssesssssssns. | evevnn [ oo [ eoreernevens | vevenns 1FE .....993,690 | .....112.642 1,126,420 1,000,000 996,777 623 5.000 +.5.080 | JD.covves | i 25139 | coovverns 50,000 | 06/22/2009 | 06/30/2019.
59156R  BH 0 | METLIFE INC LSe o] | e TFE ] s 1,999,840 | ....103.145 2,062,900 2,000,000 1,999,850 10 3.600 ...3.600 | AO...... 16,200 36,000 | 04/07/2014 | 04/10/2024.
59217G  AD 1 | MET LIFE GLOBAL FUNDING INC LS. 3,495,030 | .....102.386 3,583,510 3,500,000 3,498,914 1,023 | oo | e [ s 3.125 .3.150 51,649 | .cocccccce 109,375 | 01/04/2011 01/11/2016.
59217G  AX 7 |METLIFE GLOB FUNDING INC 1,998,980 | ....100.319 2,006,380 2,000,000 1,999,158 91 3.000 .3.000 28,500 60,000 | 01/03/2013 | 01/10/2023.
59562V AT 4 | MIDAMERICAN ENERGY HLDGS 2,994,570 | ....112.338 3,370,140 3,000,000 2,997,897 YK [P IR DO 5.750 .5.770 43125 | oo 172,500 | 03/25/2008 | 04/01/2018.
609207 AA 3 | MONDELEX INTL INC 2,986,230 | .....100.095 3,002,850 3,000,000 2,988,713 2,483 2.250 ...2.340 | FA...... 28,125 36,563 | 01/09/2014 | 02/01/2019.
609207  AB 1 | MONDELEX INTLINC ....ooovvvvevvvvvenrvvevsimsesssssnsssssssssssssssssssssssssssssssssssssssssssssssssnses | cosssss [ o | cvvevevnsnnes [ s 2FE| oo 3,346,382 | .....105.046 3,519,041 3,350,000 3,346,723 K7 I [FPORRRSRISRRRRRRRRRORIRY VSRRSO IO 4.000 4010 | FAL | v 55,833 | s 72,583 | 01/09/2014 | 02/01/2024.
61166W AU 5 | MONSANTO CO NEW......covcrvvvecermnererrreessirsesnsssessssssnenssssesssssssensessessessens. | ovvnneee | oo | cvvevirrenns [ v 1FE ...1,998,800 | .....102.158 2,043,160 2,000,000 1,998,871 71 3.375 ...3.380 | JJ........ 33,750 06/26/2014 | 07/15/2024.
617446 6Q 7 [ MORGAN STANLEY .....ovvcivrreerienrnncrrrrreeimssessessesssssnenessssssssassesessesssssssssssenees | evveenen [ oo [ cvrerrveneens | vevenes 1FE ......835,000 | .....114.236 1,142,360 1,000,000 926,709 18,551 6.625 9.290 | AO...... 16,563 66,250 | 10/29/2008 | 04/01/2018.
61746B  DJ 2 |MORGAN STANLEY  ...ccoiiiiciiscssnrncricissnsesesnssssssnsssnesssssssssssssssnssoss | ovennes | oo | evveviieens [ v 1FE ...1,010,040 | ....103.010 1,030,100 1,000,000 1,008,468 (74 [N IR DR 3.750 ..3.620 | FAL.o| v 13125 | v 37,500 | 02/27/2013 | 02/25/2023.
61746B DM 5 | MORGAN STANLEY........cccommmmrmmrriiiinsnnsnsicsniniesssscnnssssssssssssssessssssssesenssssesess | covennes | oo | evvevineens [ v 1FE ...1,494,480 | ....100.752 1,511,280 1,500,000 1,495,461 981 2.500 2570 | e | s 16,354 | oo 18,750 | 01/21/2014 | 01/24/2019.
61746B  DQ 6 | MORGAN STANLEY........ccccommmmmmmrriiissnnsnssissinisisssnsssssssssssssssssssssssssnsssssssss | ovsnses | oo | cvviiiiens [ v AFE| i 2,626,786 | ....103.241 2,735,887 2,650,000 2,628,086 1,300 3.875 ..3.980 | AO...co. | coovvvcverens 17,685 | ..oooovvvenee 51,629 | 04/23/2014 | 04/29/2024.
61747Y CG 8 | MORGAN STANLEY. 997,690 | .....118.949 1,189,490 1,000,000 998,787 22T O IV B 7.300 1330 | MNc | 9,881 | ..oooovevrnnnns 73,000 | 05/08/2009 | 05/13/2019.
61761 VL 0 | MORGAN STANLEY 2,445,737 | .....101.938 2,497,481 2,450,000 2,445,804 67 17,123 10/20/2014 | 10/23/2024.
637432 KT 1 | NATIONAL RURAL UTILS. 997,770 | ....111.990 1,119,900 1,000,000 999,188 236 22,708 01/15/2008 | 02/01/2018.
63946B AD 2 [NBC UNIVERSAL INC 1,996,900 | ....113.821 2,276,420 2,000,000 1,998,153 294 17,453 103,000 | 04/27/2010 | 04/30/2020.
652482 BT 6 [ NEWSAMER INC......oovcovvrvcvcrrrcvcvcnnvnvcnnsnsnnnnnsnnssssnnssssssssssssssssssesssssssssssssssssssssnses | sovsens | oo | covvvovvnnnns [ coeesnFE | i 1,212,170 | ....118.338 1,183,380 1,000,000 1,115,948 (25,192) 6.900 ..3.860 |MS..... | oo 23,000 | oo 69,000 | 12/09/2010 | 03/01/2019.
652482  CB 4 [NEWSAMER INC.....coovvvmvveerirrrcrrenreiriinsmsncernsseesmsssensessssssssssssesssssssssssessssenses | evveenen [ oo [ covervveneens | vevenen 2FE] i 2,236,050 | .....109.593 2,465,843 2,250,000 2,240,723 1,286 [ oo | v [ e 4.500 W ABT0 | FAC | s 38,250 | .covcvvverens 101,250 | 02/09/2011 | 02/15/2021.
65364U AK 2 | NIAGARAMOHAWK PWR CORP  .......ccoimmmmmmnnrrreiinnsensesvessisssssneensssesssssns | vvvnnee | oo | evveviiiens [ v 1FE| ....eveev.....999,990 | .....103.294 1,032,940 1,000,000 999,990 3.508 3.500 | AO...... 8,770 09/23/2014 | 10/01/2024.
654740  AH 2 [ NISSAN MTR ACCEP CORP........cccoommmrmmrriiririmrerrnnveesnissensessessssssssenesssssessanss | evvvonen [ oo [ covervivnins | vevenes 1FE| ..................999,530 | ....100.614 1,006,140 1,000,000 999,604 74 2.350 ...2.360 | MS.. 1,638 | 11,750 | 02/25/2014 | 03/04/2019.
655844  BJ 6 | NORFOLK SOUTHERN CORP........ccocmvveremmnrnennrnnsvennnsnnssnsssnssssssssssssssssssessssssenes | ceveeees [ oo | cevevevnvenes [ cvves 2FE 989,370 | .....100.534 1,005,340 1,000,000 992,013 968 3.000 ..3.120 | AO..... w1500 | 30,000 | 03/12/2012 | 04/01/2022.
664397  AK 2 |NORTHEAST UTILITIES  ..cooioioceieicccenccccnneeccnnneccnccecencnssenenssscesesssssesssesesssees | ceveeees [ oo | e [ v 2FE| e 1,930,280 | ...... 97.055 1,941,100 2,000,000 1,930,750 470 2.800 3270 | MN...... 9,333 12/03/2014 | 05/01/2023.
665501  AH 5 | NORTHERN NAT GAS CO .....ccoooiiisicrsvsmsiscsssicssssiesssssesssssesesssssesssssesssssesssssesans | ceveeeee [ oo | v [ v AFE] v 1,999,540 | .....110.502 2,210,040 2,000,000 1,999,807 LI VOO IV IR 5.750 25750 | e | s 53,028 | .cococcen. 115,000 | 07/10/2008 | 07/15/2018.
665501  AJ 1 | NORTHERN NAT GAS CO .....coooiiinicriismsisiscsissssssssssssesssssesssssssssssssssssssesssssesans | veveeeee [ oo | v [ v AFE] v 1,999,560 | .....106.091 2,121,820 2,000,000 1,999,783 AT [ [ DO 4.250 ..4.250 | JD....... 7,083 85,000 | 04/15/2011 | 06/01/2021.
665859 AM 6 | NORTHERN TR CORP. 999,860 | ....105.232 1,052,320 1,000,000 999,902 13 12,000 08/17/2011 | 08/23/2021.
665859 AN 4 | NORTHERN TRUST CORP 498,585 | ... 97.749 488,745 500,000 498,896 131 .2.400 915 07/30/2012 | 08/02/2022.
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674599  CB 9 | OCCIDENTAL PETE CORP .......ccvcccvivevrimssasmsssismsssssmsssssasssssssssssssassssssssssses | eonneees | oo | covevinninnns ...495230 | ....101.055 505,275 500,000 498,097 LLY(UN VORI IV B 1.750 21930 | FA | 3,306 | oo 8,750 | 08/15/2011 | 02/15/2017.
693304 AL 1 | PECO ENERGY CO.....cocuvvvvermrvvvrmmrimrmmssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssses | csssene | oo | covevennenens ...499,160 | ....111.132 555,660 500,000 499,684 89 5.350 D370 [MSc | 8917 | e 26,750 | 02/25/2008 | 03/01/2018.
693476  BH 5 | PNC FUNDING CORRP..........coovcmrrrrrvnrrrrvvnncrvnnncnnsnnnsncssnsensensessessssssssssssssesssssesssses | covseins | oo | covevininnnns ...999,000 | .....100.303 1,003,030 1,000,000 999,978 214 3.625 ...3.640 |FA...... 14,399 36,250 | 02/03/2010 | 02/08/2015.
693476  BL 6 [ PNC FUNDING CORP.........cccoommmrmrerreiricrmneenerreesissssneessessesssnsneesessssssssessssennes. | sevsnee | oo [ cevvveneennns ...497,280 | .....108.805 544,025 500,000 498,329 257 | oo | v [ e 4.375 A0 [ FAL ] 8,507 | oo 21,875 | 08/04/2010| 08/11/2020.
69353R  CH 9 | PNCBKNAPITTSBURGH PA........cvrvvveiirrmnenrenviiisrsnseneensessssssssssssssessees | covseree | oo | veverinnnns ...1,996,040 | ....100.286 2,005,720 2,000,000 1,996,740 700 2.200 02.280 | e | s 18,700 | oo 22,000 | 01/23/2014] 01/28/2019.
69353R DD 7 |PNCBKNAPITTSBURGH PA..........ovvviirnncricnicicressenssseesnsisssssssssssensres | covseees | oo | vevivniinnns ...1,495,320 | ....100.231 1,503,465 1,500,000 1,495,794 474 2.250 .2.310 | J........ 17,906 06/17/2014 | 07/02/2019.
69353R  DZ 8 |PNCBANKNA Lo | LSt | | i ...1,998,540 | ....100.609 2,012,180 2,000,000 1,998,600 (SO [FSORUOORSRIUIRURRORRPPIOTINN SSUOPPPRPSRORROROOTOTTR IOPROOY 2400 ..2410 | AO...... 9,733 09/15/2014 | 10/18/2019.
69362B AW 2 [PSEGPOWER .cocccciociiesssmsssmsmsssssmsssssssssssssssssssssssssmsssssssssssssnnes | conevees | oo [ covveenieran 995,720 | .....109.936 1,099,360 1,000,000 997,463 LIV [N [N DU 5.125 ..5.180 | AO...co. | coovovivcrcns 10,819 | .oooovvvvennnn 51,250 | 03/29/2010 | 04/15/2020.
695114 CM 8 | PACIFICORP. 2,545,257 | .....107.387 2,738,369 2,550,000 2,546,827 425 3.850 13870 | D | e 4,363 | oo 98,175 | 05/09/2011 06/15/2021.
70109H AL 9 [ PARKER-HANNIFIN CORP. 997,800 | ....102.623 1,026,230 1,000,000 997,821 21 3.300 3.320 3,667 11/18/2014 | 11/21/2024.
713448 BN 7 | PEPSICO INC. 1,993,300 | ....110.792 2,215,840 2,000,000 1,996,252 (X ORI NSRRI IO 4.500 ...4.540 41,500 90,000 | 01/11/2010 | 01/15/2020.
A v T I o V4 = Y RN [NV SVPPPOOOOPPOORY [ | =3 I 2,051,766 | ....117.154 2,311,448 1,973,000 2,011,861 (8,093) 6.200 ...5.650 36,018 | .ccocccec. 122,326 | 06/22/2009 | 03/15/2019.
72650R  BF 8 [ PLAINS ALL AMERN .......cooomiiviimmreimimseiemmsssssmsessssssssssssssssssssssssssssssssssssssssssssssssnns | sovveves | oo [ cosvsssvivas 748,815 98.327 737,453 750,000 748,866 51 3.600 ...3.610 | MN...... 8,400 09/02/2014 | 11/01/2024.
74005P  AY 0 [ PRAXAIR INC......ocooovvevevmvevcrivssssissssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnss | sovvvses | oo [ cossssssssss ......995,500 | .....108.530 1,085,300 1,000,000 997,013 A5 | e | i | v 4.050 4100 [MSc | 11,925 | oo 40,500 | 03/01/2011 | 03/15/2021.
742651 DB 5 [ PRIVATE EXPT FDG CORP.......cooommcrrerveersnscnrenreninnssmssenssssessssnsensessesssssssens | evvennen [ oo [ evvervrnvens | e TFE v 98,538 | ....103.997 103,998 100,000 99,825 Y2 R IS DO 4.950 5450 [ MNL.o | e 633 | oo 4,950 | 02/05/2007 | 11/15/2015.
74456Q  AX 4 | PUBLIC SVC ELEC GAS CO .....ccoommmrrerviiirissncrnsssieisissssesssssesssesssssessssssssenss | eevveiee [ oo | ovveeneenins ......997,480 | .....104.014 1,040,140 1,000,000 998,484 240 3.500 3530 | FA oo | oo 13,222 | oo 35,000 | 08/03/2010 | 08/15/2020.
755111 AU 5 | RAYTHEON CO.....cocvvvvrvrerrrerernnnvennnnsenssssssesssssessssssssssssssssssssssssssssssssssssssssssssssssses | covseees | oo | covevvenennns ...1,624,815 | ....116.809 1,804,699 1,545,000 1,578,824 (T413) | oo | e 6.400 ..5.770 | JD....... cevvererereneess 395 | 98,880 | 07/30/2007 | 12/15/2018.
755111 BR 1 | RAYTHEON CO.....coovovrrererrrnrennrnrensnnsenssssssesssssesssssessssssssssssssssssssssssssssssssssssssssssses | cosseees | oo | covevvevennns ...997,550 | ....109.513 1,095,130 1,000,000 998,730 216 | covvveerrrreernnrnnennnennnenns | e [ s 4.400 o A420 | FA | s 16,622 | ..ooooveveennn 44,000 | 11/12/2009 | 02/15/2020.
760759  AH 3 | REPUBLIC SERVICES INC  ....ooovvvvcrvernccnnncncennnnnennnnnenennncnenensnennsssenesssessnsneeens. | LSuis [ o | s ...499,925 | ....110.744 553,720 500,000 499,958 7 5.000 5,000 | MS.o | viiiiiieinn8,333 | 25,000 | 03/01/2010 | 03/01/2020.
760759 AL 4 | REPUBLIC SVCSINC 499,845 | .....105.861 529,305 500,000 499,922 21 3.800 13800 | MNLcoooo | v 2,428 | 19,000 | 05/02/2011 | 05/15/2018.
760761 AD 8 | REPUBLIC SVCS INC. .. 113.714 568,570 500,000 499,975 3 5.250 5.250 26,250 | 11/18/2009 | 11/15/2021.
78572M  AF 2 | SABMILLER PLC ....114.554 2,291,080 2,000,000 1,999,686 76 6.500 28500 | o | 59,944 | L 130,000 | 07/10/2008 | 07/15/2018.
806854 AB 1 | SCHLUMBERGER INVT SA.........coocomrmmmmmrmrmmmsmsmssmmsssssssssssssssssssssssssssssssssssssssnses | csssenn | oo | covevensennns ......498,395 | .....102.082 510,410 500,000 498,867 149 3.300 3.330 |MS...... | v 4,904 | o 16,500 | 09/07/2011 | 09/14/2021.
806854 AH 8 | SCHLUMBERGER INVT SA.........coooommrmmmmmrmmmmmrmsmssmmsssssmsssssssssssssssssssssssssssssssssnses | cossere | oo | covvvnnsnnens ......996,600 | .....103.953 1,039,530 1,000,000 996,908 286 3.650 3.690 36,297 | 11/25/2013 | 12/01/2023.
822582 AM 4 [ SHELL INTERNATIONAL FIN ....cooervrrrerverrrmnneernrreeensnsnneensesnessssnsennsnssssnsennnes | B | oo [ eovvviniannns ......995,280 | .....110.048 1,100,480 1,000,000 997,285 A52 | v | e | e 4.375 4430 [MSe | e 11,667 | e 43,750 | 03/18/2010 | 03/25/2020.
826200 AC 1 [ SIEMENS FINANCIER...........cccoommmmmrrrmmirimnnnnrensisrenssneenesssssmsssmssessessessesseneenes | sovsnee | oo [ cevvveneennns ...1,170,350 | ....107.980 1,079,800 1,000,000 1,052,714 (28,300) | .vvvvovvvereerrrererrines | v [ e 5.750 2710 [ AO e | v 11,819 | o 57,500 | 08/24/2010] 10/17/2016.
828807 CF 2 [ SIMON PPTY GROUP LP.........ccomimmrrriiiiiissssscnnisiiincsssnecssssssssssssesssssssssnnss | oo | oo [ cevviviiinnns .0 249,013 | .....109.939 274,848 250,000 249,372 KT OOOROPIOIOOOIOIOOIRY IVOIOPOOOROIOOOOIOIOY IO 4.375 4420 [{MS. ] e 3,646 | 10,938 | 08/09/2010 | 03/01/2021.
828807 CS 4 [SIMON PPTY GROUP LP.........cccomimmrnriiiiisssnccnnisiiinsssnnessssssssssssessssssssssnnss | oo | oo [ cevvvviiinnns ...1,646,766 | ....102.289 1,687,769 1,650,000 1,646,866 100 3.375 ...3.390 | AO...... 17,170 09/03/2014 | 10/01/2024.
842434  CM 2 | SOUTHERN CALIF GAS ....ccovvvevmnmvenrnnrnrennnesenssssenssssssssssssssssssssssssssssssssssssssssssss | covseees | oo | covevvnnennns ......996,340 | .....101.598 1,015,980 1,000,000 996,437 97 | evveerrrrennnnnnenennennneens | v [ e 3.150 ..3.190 | MS...... 9,625 09/08/2014 | 09/15/2024.
845743  BK 8 | SOUTHWESTERN PUBLIC SERV  .....coooooiiiinciinnnccnnnnccccnncnccnncnccenencneeesceceesenes | cevveeee [ oo | v [ e 2FE | i 1,997,600 | .....107.980 2,159,600 2,000,000 1,999,480 276 5.600 ..5610 10/03/2006 | 10/01/2016.
84756N AC 3 | SPECTRAENERGY PARTNERS ..499,145 | .....102.529 512,645 500,000 499,350 162 .2.980 09/16/2013 | 09/25/2018.
84756N AD 1 [ SPECTRAENERGY PARTNERS ....105.946 2,648,650 2,500,000 2,626,708 (9,332) 4.080 03/24/2014 | 03/15/2024.
85744N  AA 9 [ STATE STRBK & TR CO ...104.503 2,090,060 2,000,000 1,999,462 491 5.320 12/05/2005 | 01/15/2016.
857477  AG 8 | STATE STR CORP.......iiciicscicscscscsiscscssssssscsssssssssssssssssssssssssssssssssssssssssssssssssss | covseses | oo | o [ el IFE | i 1,494,825 | ....109.929 1,648,935 1,500,000 1,496,539 477 ..4410 03/02/2011 | 03/07/2021.
867914 BD 4 [ SUNTRUST BKS INC ......999,610 | .....102.937 1,029,370 1,000,000 999,900 75 3.600 03/21/2011| 04/15/2016.
867914  BE 2 [ SUNTRUST BKS INC........covvvvieirnerncrrivierisnesnsisseissssssseessssissssssssssssssssssessnees | voveenee | oo [ covvvvniinnns ...1,498,140 | ....104.161 1,562,415 1,500,000 1,499,205 367 3520 10/27/2011] 01/20/2017.
871829 AT 4 [SYSCOCORP  ..cocovorivvvirescreerriiiiissssessssssssssssseessssssssssssssssssssssssssnsssnnss. | sovsne | oo [ ceeevvviennns .. 1,147,482 | ....101.648 1,168,952 1,150,000 1,147,562 81 ...3.030 09/23/2014 | 10/02/2021.
882384  AA 8 | TEXAS EASTN TRANSMISSION......cooocimoiccrmmnncnemnecncnneecenneencennsceecssseeenssseesseseeees | cvveeees | oo | coviviininnns covrereeennnnnn995,980 | .....109.948 1,099,480 1,000,000 998,672 440 .8.050 | MS. | v 17,667 | .oooooveven 60,000 | 09/06/2007 | 09/15/2017.
884903 BK 0 | THOMSON REUTERS CORP.........coooeueremmmircmmnrncnsssncisssnsissssssessssssssssssssssssssssssess | ceveeeee | oo | o [ ceeeeFE | i 1,045,548 | ....104.939 1,101,860 1,050,000 1,046,801 406 4000 |MSeo | s 10,484 | ....oooovveeen 41,475 | 09/28/2011 | 09/30/2021.
887317  AF 2 | TIMEWARNER INC  ....ovivrrirennnnrinnnenensnsnensssssssssssssssssssssssssssssssssssssssssssssnsns | sevseees | oo | cvverennnnnns [ eeeeeniFE | i 1,495,050 | .....109.962 1,649,430 1,500,000 1,497,124 474 4910 [MSe | 21,531 | e 73,125 | 03/03/2010 | 03/15/2020.
887317  AK 1 | TIME WARNER INC......coovvvvrerumrrermnnnenemsmssenssssssssssssssssssssssssssssssssssssssssssssssssssssses | conseees | oo | cvvevennennns covrereennnnnnn 989,430 | .....109.331 1,093,310 1,000,000 992,812 963 4880 |MS. | e 12,139 | oo 47,500 | 03/30/2011 | 03/29/2021.
88732 AH 1| TIME WARNER CABLE INC 971,820 | ....109.499 1,094,990 1,000,000 991,082 3,449 6.260 | MN...... 9,750 58,500 | 06/05/2008 | 05/01/2017.
88732 AS 7 | TIME WARNER CABLE INC ...122.851 1,228,510 1,000,000 996,590 645 .8.340 | AO..... 20,625 82,500 | 03/23/2009 | 04/01/2019.
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893045 AC 8 | TRANS-ALLEGHENY INTST ....ocoouuriviimrevimmmmrimsmsnsssmssssssssssssssssssssssssssssssssssssssnns | sevsens [ o | cvvevevnsnnes [ v 2FE| oo 1,494,390 | .....100.088 1,501,320 1,500,000 1,499,952 V22 [N IR DO 4.000 ..4.080 | ... 27,667 60,000 | 01/19/2010 | 01/15/2015.
904764  AM 9 | UNILEVER CAP CORP........ccccoommivimermvivmrscssiscsssssssssssssasssssasssssssssssssssssssssssnns | vovsenns [ oo | vvvevevvnnnes [ v AFE] v 1,993,220 | ....111.328 2,226,560 2,000,000 1,995,523 829 | coovvvverrvvernrrnnnnnnnnnneens | e [ 4.250 ..4290 |FA..... 33,292 85,000 | 02/07/2011 | 02/10/2021.
90664Z AV 2 | UNION GAS LTD.....ooooomueevmmmmvimmmmsssmsmsessssssssssmssssssssssssssssssssssssssssssssssssssssssssssssssnss | cosssns [ o | covevevevnses [ cvses 2FE ...837,782 | ....106.315 893,046 840,000 837,976 HESK T [ N DO 3.790 3820 | i | s 15,122 | e 15,918 | 01/09/2014 | 07/10/2023.
907818 DA 3 [ UNION PAC CORP........cosmmmermrrrerimmmsmmnerrnrsessesmnesnessssssssssssssssssesssssssnssessssssssns | evvvenen [ oo [ evverrvvneens | veveres 1FE 147458 | ....114.439 858,293 750,000 748,958 252 | covvveveemnsnnnnerevinses | v [ e 5.700 LBT40 | FA | 16,150 | e 42,750 | 01/31/2008 | 08/15/2018.
907818 DG 0 [ UNION PAC CORP. (ST [ ISR (VOO 1FE ...995,250 | .....109.373 1,093,730 1,000,000 997,007 426 | oo | e | e 4.000 4050 | FA | v 16,667 | oo 40,000 | 07/28/2010] 02/01/2021.
907818 DM 7 [UNION PACIFIC CORP  ...ooviirrcrrvnrciriecnnssensnssesssssssensesssssssssssenssssssssssnss | cvvvonen [ oo [ conerrirnei | vevenes 1FE ...999,430 | .....101.423 1,014,230 1,000,000 999,540 50 2.950 2950 | oo | v 13,603 | oo 29,500 | 06/06/2012 | 01/15/2023.
91159H  GU 8 JUSBANCORP = cisnscneessisissssessssssssssssssessssssssssssssenss | ovennes | oo | cvveiineens [ v 1FE ...998,260 | .....100.447 1,004,470 1,000,000 999,935 368 23180 [ MS.o | v 10,238 | oo 31,500 | 03/01/2010| 03/04/2015.
91159H  HA 1 [USBANCORP MTNS BK .......oooeeicrmmencrmmmnercnsnencnsesecnsesseecsssesessessssssssssssssssssssees | eeveeeee | eo [ covevenivenes | ceveees AFE] v 1,494,285 | ....109.101 1,636,515 1,500,000 1,496,079 525 4170 05/19/2011 | 05/24/2021.
9130177 BR 9 | UNITED TECHNOLOGIES CORP ..995,010 | ....111.031 1,110,310 1,000,000 997,170 463 .4.560 02/23/2010 | 04/15/2020.
913017 BV 0 | UNITED TECHNOLOGIES CORP 1,000,920 | .....102.164 1,021,640 1,000,000 1,000,859 (61) .3.080 02/10/2014 | 06/01/2022.
92343V AL 8 [ VERIZON COMMUNICATIONS ..997,560 | ...111.112 1,111,120 1,000,000 999,094 259 5.530 20,778 55,000 | 02/07/2008 | 02/15/2018.
92343V BY 9 [ VERIZON COMMUNICATIONS covverenn.998,380 | .....103.751 1,037,510 1,000,000 998,483 103 ..4.170 12,219 | e 20,519 | 03/10/2014 | 03/15/2024.
925524 BG4 [ VIACOM INC.........ociiiviccvevcvcvcvescscssssisssssssssssssssssasssssssssssssssssssssssssnes | vevssnns [ oo | cvvevenvnnnes [ v 2FE| oo 1,229,000 | .....108.358 1,354,475 1,250,000 1,235,961 1,921 L4710 | MS...... 18,750 56,250 | 02/14/2011 03/01/2021.
92553P  AG 7 [VIACOMINC........ooooioiioicicneccrensncnensssssrcsssescsssssensssssssssssssssssssssssssssssssssssssssssssssss | ceveeees | oo [ v | e 2FE| oo 1,734,933 | .....1104.220 1,823,850 1,750,000 1,743,968 2,528 ..3.660 |AO..... | ccoccvciciens 15,313 | e 61,250 | 03/24/2011 | 04/01/2017.
92553P Al 1 [ VIACOM INC ....ovvoercnnrnriiniersseeersssssssssessnssessesssssensessssssssssensnssessssssssesensens | cvvsneee | oo | cvvevennenns [ v 2FE]| e 491,805 | .....103.642 518,210 500,000 493,966 737 8070 [ D | e LRI N 19,375 | 12/07/2011 | 12/15/2021.
92553P  AX 0 | VIACOM INC......oooomrmrrrirviiicssensessesinssisssseesssssssssisessssssssssssssssssssssssssssnnses | cvvsnnee | oo | cvvevirenns [ v 2FE| e 495,960 | .....100.376 501,880 500,000 496,239 279 3970 [AO... | covvviriiirannnd 4844 | ...........cee. 10,764 | 03/04/2014 | 04/01/2024.
927804 FC 3 |VIRGINIAELEC & PWR CO.....ooovverrrrncncnnnnnennnnncneenncnennnesensnesesssssesesssesssssesesssese | vevvenee [ oo | evvevernvenes [ cvveee AFE] coiien996,120 | ....111.779 1,117,790 1,000,000 998,720 424 ..8.000 | MS....o. | v AVAHICTN I 59,500 | 09/06/2007 | 09/15/2017.
92857W  AE 0 [ VODAFONE GROUP PLC .......coovesccsescccscscscscsssssssssssssmsssssssssssmmssssnnens. | eevvenne | eo [ coveveniienes | ceveee 2FE ...1,889,633 | ....108.485 1,898,488 1,750,000 1,819,487 (GE:RWADY [N ISR DO 4.625 3420 | e | s 37,321 | e 80,938 | 12/02/2010 07/15/2018.
92976W  BH 8 [ WACHOVIA CORP GLOBAL MTN......ccoooiminenrmmncnccmmmnncnscncencnsccecnssscesseseessesseeseens | eeveeeee | o [ evveveninines | e 1FE 995,720 | .....112.205 1,122,050 1,000,000 998,413 1T 2 [N [N PR 5.750 ...5.800 01/28/2008 | 02/01/2018.
929903 DT 6 | WACHOVIA CORP NEW. 1,493,655 | .....110.565 1,658,475 1,500,000 1,498,102 700 .5.800 06/05/2007 | 06/15/2017.
931142 CG 6 | WAL MART STORES INC. ...109.614 1,096,140 1,000,000 991,640 3,370 .5.770 07/30/2007 | 04/05/2017.
931142 CJ 0 | WAL MART STORES INC. ...113.389 1,133,890 1,000,000 1,016,937 (4,877) 5.800 5.200 01/23/2008 | 02/15/2018.
931142  DP 5 | WAL-MART STORES INC........cccooooomiviiimiiviisscvsisccvsvscsvessssvsssssvsssssssssssssssssssssssss | covseees [ oo | oo [ v 1FE ......996,120 | ....103.611 1,036,110 1,000,000 996,349 229 3.300 ..3.340 |AO.... | cooveirc 6,325 | s 16,500 | 04/15/2014 | 04/22/2024.
94106L  AZ 2 |[WASTEMGMT INC DEL.......oooioioerercccenccccrcesncecesncnnssnsnensssnenssssssesssssssssssssssses | covsiees [ oo | v [ s 2FE| oo 1,994,960 | .....101.604 2,032,080 2,000,000 1,995,247 287 3.500 3.530 | MN...... 8,944 36,361 | 05/05/2014 | 05/15/2024.
94707V AA 8 | WEATHERFORD INTERNATIONAL........cooomevrrrreveerirennserreeeensssseensssrssssernnees | vvvneee | oo | evveviriinns [ v 2FE ...1,002,900 | ....... 98.777 987,770 1,000,000 1,001,909 (V.72 ) [FSOITTIRRTRPPIITN [FSSOTPOOTOOIORROOPOITR) VPPR 5.125 ..5.080 | MS..cco. | coovevvniinnns 15,090 | oo 51,250 | 03/02/2011 ] 09/15/2020.
949746 QU 8 [ WELLS FARGO & CONEW.......commecrrrrveersrrcnrnnriininrnseseesssssssmsssssssesssssssssssenees | evveenen [ oo [ cvverrvvven | vevenes 1FE ...2,013,482 | ....103.946 2,078,920 2,000,000 2,004,179 (2,598) 5.200 ..5.050 | MS..cco. | v 30,622 [ .coovvvereennnn 73,510 | 02/10/2011 ] 06/15/2016.
94974B  EV 8 | WELLS FARGO COMTN BE.......ccooouiiviuriimimncennnsiiissnssensssssssssssesssssssssssessnss | ovennes | oo | evveiiineens [ v 1FE ......997,930 | .....111.807 1,118,070 1,000,000 998,601 189 | s | e | i 4.600 4620 | AO..... | v 11,500 | oo 46,000 | 03/22/2011] 04/01/2021.
94974B  GA 2 | WELLS FARGO CO MTN B....ooourrevecermisrsnenneneessinsssssnsnssessssssessesessssssssssssnnes | ovvsenee | oo | eeveenninns [ v 1FE ...1,645,545 | ....101.033 1,667,045 1,650,000 1,645,663 118 3.300 3.330 | MS...... 16,940 09/02/2014 | 09/09/2024.
949752  BU 9 | WELLS FARGO FINL CDA CORP.........coevieerccrseserisssensssssssssssssssssssssssssssssssssssess | ceveeeee [ oo | v [ v AFE] o 1,114,509 | .....102.603 1,144,023 1,115,000 1,114,568 58 3.040 3.040 | e | s 14,369 | ..oooovvvvnnnns 16,716 | 01/23/2014 | 01/29/2021.
96950F  AD 6 | WILLIAMS PARTNERS L P......oocoouiuvuuvimimemimimimmmmmesmmmmssessmsssssssssssssssssssssssssssssssnnss | cevseee [ oo | evvevevnnnnes [ cvees 2FE] cnns 2,000,690 | .....108.633 2,172,660 2,000,000 2,000,492 (80) 5.250 5240 |MS. | v KIVRL A 105,000 | 02/04/2010 | 03/15/2020.
96950F AM 6 | WILLIAMS PARTNERS L P 997,910 99.957 999,570 1,000,000 998,051 141 02/27/2014 | 03/04/2024.
980888 AC 5 | WOOLWORTHS LTD 129,848 | ....101.183 131,538 130,000 129,977 31 09/14/2010 | 09/22/2015.
984121 CJ 0 | XEROX CORP. 1,843,877 | ... 97.795 1,809,208 1,850,000 1,844,206 339 05/06/2014 | 05/15/2024.
00206R  BX 9 |AT&TINC 1,300,000 | .....104.509 1,358,617 1,300,000 1,300,000 3.825 3.820 11/14/2013 | 11/25/2020.
00900Q  AB 9 [AIMIAINC. ...evoverereeseeeseeisisssesssssesssssssssssssssssssssssssssssssssssasssssssssssssssssssness | sssveses Cl e | e 2FE] i 2,044,666 | ....108.569 2,003,098 1,845,000 1,979,203 (61,714) 6.950 3.280 | e | e 55403 | ccovevvvenens 128,228 | 12/04/2013 | 01/26/2017.
021352 AL 0 [ALTALINKL Peooeciieintisieiiiisssecssessissisisessesssissssssssssssssssssssesessessssssssans. | cvveenes (o] [FPRPPRIR IS 1FE ......810,000 | .....106.782 864,934 810,000 810,000 | i [ o | e | v [ s 3.668 ...3.660 | MN...... 596 | 29,874 | 10/30/2013 | 11/06/2023.
021372  AE 4 [ALTAGAS INCOME TRUST  .oooicccicissssenressesisssssssessssssssssnessnessssses | cvveenes (o] [FPRPRPRIRI IO 2FE ...1,499,820 | ....107.675 1,615,125 1,500,000 1,499,933 28 | e | s | s 5.490 ...5490 | MS...... 21,839 82,350 | 03/22/2010 | 03/27/2017.
02580Z AL 0 | AMERICAN EXPRESS CANADAL.........cooiiitieisesscreesscsssssssesssssesssssesssssssssssssessssie | ceveei [ [N IV 1FE ...2,343,306 | ....102.631 2,319,461 2,260,000 2,307,700 (30,852) 3.600 ...2.080 | JD....... 8576 | 81,360 | 02/05/2014 | 06/03/2016.
05565Q CK 2 [BPCAPMKTS P L Cu...ooooocrriiiiisssscsssssiisssssesssssssssssssssssssssssssssssssssssss | ceseeies (o] [FPRPRIR 1FE ......470,000 | .....103.437 486,154 470,000 470,000 | ..ooooveccinerennriiis [ i | i | 3497 ...3.490 | MN...... 11/05/2013 | 11/09/2020.
05590H  AG 2 [ BMW CDA INC......cciticsccssscccsssscssssssscssssssssssssssssssssssssessssssssesssssssssssssssi | seeeeees [ [ IV 1FE ......968,676 | ....101.330 967,702 955,000 968,431 (244) 2.390 ...1.890 | MN...... 12/09/2014 | 11/27/2017.
064149 ZN 0 | BANK NOVA SCOTIA HALIFAX......cocommivemmmiremmnsrsrenssssenssssessssssssssssssssssssssssssssssss | coveiis [ [N IV 1FE ......959,234 | .....104.828 932,969 890,000 941,811 (7,247) 6.650 5470 | J....... 06/28/2012 | 01/22/2021.
07329y  AJ 9 [BCIMCRLTY CORP 3,824,037 | ....102.219 3,863,878 3,780,000 3,811,288 QX073 [N ISR DO 2.650 JD...... 12/04/2013 | 06/29/2017.
07329V AK 6 | BCIMC REALTY CORP 828,458 | ....105.557 886,679 840,000 829,610 1,151 .3.700 | JD....... 01/09/2014 | 06/29/2022.
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07813Z  BC 7 | BELL CANADA ...ttt | ceviss [ [FRURRROON VOO 2FE| ...nnnn859,522 | .....101.031 928,475 919,000 864,803 5,281 3.350 4200 [ MSei | e 8,466 | ............... 30,787 | 01/08/2014 | 03/22/2023.
07813Z  BM 5 |BELLCANADA s | v Cl e | e 2FE| oo 1,024,270 | .....106.092 1,060,920 1,000,000 1,015,356 (V21537 UL (NSRRI IO 4.370 ...3.580 | MS..... | v 13279 | oo 43,700 | 06/28/2012 | 09/13/2017.
07813Z BN 3 |BELLCANADA s | v Cl e | e 2FE coove.540,620 | .....108.278 649,668 600,000 627,562 (CRTCIS)) URRTY (NP DU 4.880 ...3.400 | AO..... 5,389 29,280 | 08/23/2012 | 04/26/2018.
110574  AD 2 | BRITISH COLUMBIA FERRY ........ccovimmmermrmeeemmmmeneessessesssssesnsssssssssssssssssens | covnseee (o] [FPUPPRIOIN IO 1FE| ..oeee.........495,827 | ....117.256 551,103 470,000 495,193 (611) 5.021 ...4.630 | MS.. 6,715 23,599 | 12/11/2013 | 03/20/2037.
12657Z  AA 1 | CUINC MEDIUM TERM NT CDS.......cccormmmmrerrmmrerrmmmeenesseessssssssesssssesssmnenneees | ceeeeies (6] [FUOPPRIRN I 1FE ...2,117,010 | ....120.540 2,049,180 1,700,000 2,017,277 (64,074) 6.800 2490 | FA | v 44292 | oo 115,600 | 06/04/2013 | 08/13/2019.
12657Z AN 3 | CUINC MEDIUM TERM NT CDS.....ccvmrmrrmmrenreniesnensssesessssssssssssssssssssssssssssssseens | sevevees (o] [FRRPPRIR I 1FE 515,120 | 127.221 508,884 400,000 508,598 (2,958) 5.556 ..3.770 | AO..... 3,806 22,224 | 09/25/2012 | 10/30/2037.
13321L AG 3 | CAMECO CORP........cossrcirvevviiissscnnssiciisissnsesssssississssssssssssssassssssssssssssesssnness | covisses (o] [FPOPORR I 2FE ......944,935 | ...111.323 907,282 815,000 910,945 (18,916) 5.670 2.950 | MS...o | coovereverecn 15,446 | oo 46,211 | 03/05/2013 | 09/02/2019.
13591Z 8P 8 | CANADIAN IMPERIAL BK .......ooooveroeiceriniccennnceeenicccenscnceeecsseesssssesesssesssssessssssssies | o [ [ IV AFE| i 3,414,980 | ....101.886 3,377,521 3,315,000 3,378,709 (XA (SN ISR DO 3.400 1520 | . 52,373 56,355 | 05/22/2014 | 01/14/2016.
136375 BP 6 [ CANADIAN NATLRY CO. 498,415 | ....112.299 561,495 500,000 499,479 162 5.850 5.890 09/19/2007 | 11/15/2017.
136375 BV 3 [ CANADIAN NATLRY CO. ...102.431 1,024,310 1,000,000 995,252 607 2.850 2.920 11/07/2011] 12/15/2021.
136765 AL 8 [ CANADIAN WESTN BK ....102.006 1,020,060 1,000,000 1,002,218 (1,039) 3.049 ...2.930 06/28/2012 | 01/18/2017.
14006Z AD 9 | CAPITAL DESJARDINS INC MT.....iiiiiiiiiiiinisssncssssscsssssessssssssssssssssssssissssses | v [ [ IO AFE] v 1,028,206 | .....112.881 1,050,922 931,000 1,011,556 (WISTKXY Y (ST DO 5.187 ...3.400 10/02/2013 | 05/05/2020.
14043Z  AC 6 | CAPITALPOWER INCOME LP..........ocvvrvverrrrvnnvnnnnnnnnnnnenennsesesscnsessessesssssesesssess | o Cl e | e 2FE .......149,825 | .....106.392 159,588 150,000 149,889 L [ [ DO 4.850 ...4.860 02/15/2012 | 02/21/2019.
17039A  AB 2 | CHOICE PROPERTIES REIT.........ooooioioiiciciicicinssscinsssssssssssessssssssssssssssssssssssssss | v Cl i | e 2FE| oo 1,116,966 | .....110.423 1,204,715 1,091,000 1,114,811 (VA1) (RRTY (PSRN DU 4.903 ...4.590 01/08/2014 | 07/05/2023.
20825T AA 5 [ CONOCOPHILLIPS CDA FDG CO (RSO [ IR [V AFE| 1,969,380 | .....108.107 2,162,140 2,000,000 1,992,767 3,734 5.625 ...5.840 07/30/2007 | 10/15/2016.
23384N  AK 3 [ DAIMLER CDA FIN INC....oooorerevermrmmmmmmmmmmmmmmmmsssmmsssssmmssssmsssssssssssssssssssssssssmsssssnnees | ceveeene (o] [FROPORRN IO 1FE ...1,108,403 | ....100.925 1,115,221 1,105,000 1,107,289 (1,047) 2.280 ..2.170 12/04/2013 | 02/17/2017.
25675T  AA 5 [ DOLLARAMA INC.......oovumermmnnennereesssssesesesesssssssssessssssssssssssssssssssssssssessessssesss | cveennns [ [FURRRRROR VOO 2FE ...475,000 | ....101.914 484,092 475,000 475,000 3.095 3.090 10/31/2013 | 11/05/2018.
292502  AM 0 | ENBRIDGE PIPELINES INC .......ccoouveveuiviviiimmsisimeresenssssssssesssssesssssssssssssssssssesenens | ceveens [ [ IV 1FE ...941,546 | .....122.160 1,020,036 835,000 939,116 (2,156) 5.330 ..4.490 11/07/2013 | 04/06/2040.
29254Z  AJ 3 |ENBRIDGE INC FUND HLDS  .....oooovvvvirvrrncrnnnncrnninnsenssnnesessnessssnesessnesssssssesesess | e (][RR VOO 2FE ...999,820 | ....101.681 1,016,810 1,000,000 999,891 35 2.920 2.920 12/11/2012] 12/14/2017.
316701  AA 9 | FIFTH AVENUE LP ...396,074 | .....108.956 431,546 396,074 RISTCXVNZSS [FPOORONRISPOPOISPOPOPOIOR IVPIOIORRRROOOOON T R IOPOPOOO 4.710 4.710 07/20/2011 | 08/05/2021.
31943B  AX 8 | FIRST CAPRLTY INC ..101.772 971,923 955,000 971,000 (38,094) 5.950 .1.870 11/27/2013 | 06/01/2015.
319438 BR 0 [ FIRST CAP REALTY INC ....103.682 1,373,787 1,325,000 1,313,785 1,177 3.950 .4.070 01/07/2013 | 12/05/2022.
31943B BV 1 [FIRST CAP RLTY INC......ooomceimemiiemmmmmmmsmsmmmsmsmsssssmsssssssssssssssssssssssssssssssssssssssssnens | seveeees Cl i | e 2FE| oo 1,004,580 | .....108.266 1,082,660 1,000,000 1,004,443 (UKT0Y [ [N DR 4.790 LAT30 | FAL ] e 16,318 | oo 29,134 | 01/10/2014 | 08/30/2024.
350852 BG 0 [407 INTERNATIONAL INC  ....ooooooiiieeiiimieimimiiimemsssmsssmsssssmssssssssssssssssssssssssssssssens | v [ [N N AFE] s 1,288,207 | .....100.843 1,300,875 1,290,000 1,288,251 20 3.980 ..3.980 |MS... | v 15,885 | ...ooovoveneen 51,342 | 09/06/2012 | 09/11/2052.
361582 BV 7 [ GE CAP CDAFDG CO MTN CDS......coeoverrrrreeemmmmnrerseesesssmssssenssesssssessesessssses | wvveenes (o] [FPUPPRON I 1FE e IT7,462 | ... 112,715 845,363 750,000 771,598 (VXT4 ] SOOI IR IO 4.600 A0 | e | s 14,906 | oo 34,500 | 09/24/2012 | 01/26/2022.
37252B  AC 6 | GENWORTH MI CDA INC......verrvrrvevrimimnrenresrissineenessssssssesnssesssssesssnsaseseesens | covsnies (o] [FPUPPRIOI IO 2FE ......486,000 | .....103.491 502,966 486,000 LECTXAOJOJ [ IFSPPSOISPPIRISISIPIIPPPIIITS IUSIIRRRRRRRRROORY ISIRIORIRRRRRRRRTOORl BRSO 4.242 ..4.240 | AO...... 03/26/2014 | 04/01/2024.
39138C  AG 1 | GREATWEST ;OFECP OMC ......ovoiiiicirccrnviciiscssensenssiisissssessssssssssnssnses | v (o] [FPUPRIR I 1FE .....913,619 | .....111.488 914,202 820,000 891,373 (11,520) | oo | e 4.650 ...2.950 | FA....... 01/11/2013 | 08/13/2020.
39191Z AV 1 | GREATER TORONTO AIRPORTS .......coooivevmmmmmmemmesssssssssssssssssssssssssssssssssssssssess | ceveen (] [N IV 1FE ..1411,878 | ....117.827 1,376,219 1,168,000 1,349,035 (34,357) 5.960 ...2.560 | MN...... 02/20/2013 | 11/20/2019.
403925 AE 0 | H&R REAL ESTATE INVT TRu...oooviiiiivrvirinnsesimssssssssssessssssssssssssssssssssssssssssssssesenes | cevsses [ [FURURRROR IV 2FE| cinnes 2,390,399 | .....107.531 2,365,682 2,200,000 2,356,709 (31,750) ...3.080 | FA..... 12/04/2013 | 02/03/2017.
448102 AD 2 [HYDROONEINC s seeseesessssssssssessssssssssssessesssss | ceceeees [ [N IV 1FE ...274,500 | .....135.908 271,816 200,000 269,143 (2,434) ..3.780 | JJ....... 09/25/2012 | 01/31/2034.
449586  AA 4 |IGM FINANCIAL INC ...119.432 483,700 405,000 473,518 (14,801) .3.080 | AO...... 11/20/2013 | 04/08/2019.
45834Z  AA 7 | INTER PIPELINE LTD ...110.995 554,975 500,000 500,000 4.960 | FA. 01/28/2011 | 02/02/2021.
563482 AV 7 | MANITOBA TELECOM SVC MTN ...107.268 294,987 275,000 274,981 4 4.590 | AO...... 09/27/2011 10/01/2018.
633067 WR 0 | NATIONAL BK CDA MONTREAL ...7151,271 | ....100.478 748,561 745,000 748,960 (2,311) 1520 | . 05/20/2014 | 01/11/2016.
633062 DL 2 [ NATIONAL BK CDA ......oooomrrmreceimrrseenesseesmsssssnesessessssssassesessssssssssssssessesses | svvennes (o] [FPRPPRION I 1FE ....766,008 | ....102.542 769,065 750,000 755,685 (4,210) ...2970 | AO...... 06/28/2012 | 04/26/2016.
667869 AA 9 [ NORTHWESTCONNECT GROUP  ...cccoocvvvvriiincrreniecriiisssnenennseisassisssennns | cvveenes (o] [FRRPPRIOI IO 2FE] .o 1,022,729 | .....124.535 1,265,343 1,016,054 1,022,114 (94) 5.900 | AO...... 08/07/2008 | 04/30/2041.
68214W  AH 1 | OMERS REALTY CORP........coovirimmnennirriiiiisnneessssissssssssssssssssssssessesssssissnns. | coviniee (o] [FROPRRRIR I 1FE| ..................810,413 | ....103.883 873,656 841,000 813,098 2,685 ...3.820 | JD....... 01/09/2014 | 06/05/2023.
683244 AT 4 | ONTARIO SCH BRDS FING CORP..........cccuevummmimimmrememmrenesssesesssssesssssesssssesesenens | ceveen [ [N IV 1FE e 414,550 | ....114.180 473,333 414,550 414,550 ...5.370 | JD....... , 06/13/2007 | 06/25/2032.
766910 AR 4 | RIOCAN REAL ESTATE INVT ....cooooiiiiimimimmmmmimmmmmmmmmsssmmsssssmsssssmsssssssssssssssssssssess | cevsin [ [FUURURRROR IV 2FE| e 1,634,412 | .....102.715 1,609,544 1,567,000 1,598,210 (28,837) 2570 | e | s 31418 | e 70,499 | 09/24/2013 ] 01/21/2016.
775109 AP 6 | ROGERS COMMUNICATIONS INC....ccccouvrvvvvmvmvermrmrsvvesssseensssssssssssssssssesssssessens | v [ (RO VOO 2FE| 423,191 | ...127.323 509,292 400,000 422,253 (441) 8210 | MNt | 4281 | e 26,720 | 09/25/2012 | 11/04/2039.
780085 5B 8 | ROYAL BANK CDAL........cioiiiiiciicissiccsesssssssscsssssssssssssssssssessessesssssesssssssssssssesssssise | coveies [ [N IV AFE] v 3,564,925 | .....101.736 3,560,760 3,500,000 3,562,999 (1,926) .. 1730 | JD....... 6,168 12/05/2014 | 12/08/2016.
780086  JX 3 | ROYALBANK CDA........ooiiiiiiciiccciicsicsissssssssssssssssssssssssssssssssesssssesssssssssssssssssssese | v Cl i | AFE] s 1,409,732 | .....100.368 1,415,189 1,410,000 1,409,742 10 2350 | JD....... 2,088 12/04/2014 ] 12/09/2019.
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78008S VD 5 [ ROYAL BANK OF CANADA  .....cccoooiiiiiiiciiisicsvisssssssssssssssssssssssssssssssssssssssss | ceveeees .Y [P O 998,750 99.335 993,350 1,000,000 999,250 254 ....1.500 1520 | e | 6,945 | ..o 15,000 | 01/07/2013 | 01/16/2018.
78010U  BY 2 [ROYALBKOF CDABD CDS........cocvvvevevmvernnrnniensnsssssssssssesssssssssssssssssssssssssssssssens | seveeees Al e | corverenn.998,770 | .....100.677 1,006,770 1,000,000 999,300 407 ....1.450 L1490 [ MS | 4511 | e 14,419 | 09/04/2013 | 09/09/2016.
78010U SN 8 | ROYAL BK OF CDABD CDS LSo [ L [ e TFE ] 1,449,449 | ....100.501 1,457,265 1,450,000 1,449,535 86 ....2.150 ...2.150 03/04/2014 | 03/15/2019.
80310Z  AA 7 | SAPUTO INC....reresssnserssssesssssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssss | covesse Cl e | e cerereennenn500,000 | .....100.977 504,885 500,000 500,000 2.654 ....2.650 11/21/2014 | 11/26/2019.
853585 AA 5 [ STANDARD LIFE CO CANADA  ....cooiiiiiirieiiirnnenenreesesssennsssessssssessesssssenses | cvveenes (o] [P IV ceverrnn850,000 | .....104.686 889,831 850,000 850,000 3.938 3.930 09/14/2012 | 09/21/2022.
866796  AB 1 | SUNLIFE FINL INC.....ccirererererrceseecenseseensessesessesesssssssssssssssssssssssssssssssssssssssssss | ceveis (o] [P IV e 1,065,375 | .....104.127 1,041,270 1,000,000 1,062,902 (1,721) ...4.950 ...4.480 08/07/2013 | 06/01/2036.
86682Z AD 8 [ SUNLIFE FINLINC ....cooovvvvviiiccsccrrniciiiisiscesssssiisisssessessissssssssesssssssssssseenes | coveines (] [N IV ...280,948 | ....111.574 312,407 280,000 280,676 (85) ...4570 ...4.520 08/17/2011 | 08/23/2021.
86721Z AL 3 [ SUNCOR ENERGY INC......coomrrrrrreimmmmsmnseeneeseesmssseesessesssssssssssessssssssssssssssssesses | cveennns [ [ IV ...501,305 | .....101.087 508,468 503,000 501,340 36 ....3.100 ...3.150 11/20/2014 | 11/26/2021.
87971M AM 5 | TELUS CORP. 898,805 | ....112.229 1,003,327 894,000 897,097 (475) 5.050 4970 01/14/2011 | 07/23/2020.
87971M AQ 6 | TELUS CORP. 573,319 | ....101.389 617,459 609,000 576,475 3,157 3.350 4.120 01/08/2014 | 03/15/2023.
87971M AR 4 | TELUS CORP 461,690 | ....100.236 501,180 500,000 466,028 2,944 3.350 4.240 07/05/2013 | 04/01/2024.
891145 2R 4 | TORONTO DOMINION BK ONT .....ccouviiciiciccrcsscsvssscssescssssvesssssssssssesssssens | v Cl oo |l IFE 1,124,000 | .....100.232 1,126,608 1,124,000 1,124,000 2621 2.620 12/17/2014 | 12/22/2021.
89116Z AC 0 | TORONTO DOM CTR WEST LTD.....coooomvevevmmmvemimmsesesmssssssssssssssssssssssssssssssssseness | v [ [P IO covverennn945,423 | .....105.358 1,063,062 1,009,000 945,634 32 .. AT79 25100 [ D | o 2277 | v 48,220 | 11/30/2007 | 12/14/2105.
89119Z  AE 3 | TORONTO HYDRO CORP.........cccocoiiciiirccricvscrcmmssmmssssamssssamssssamsassasmsssssnssnnns | o [ [N N covveeen 110,244 1 ..101.947 769,700 755,000 714,269 4,026 2910 3870 | AO.. | e 4943 | oo 21,971 | 01/09/2014 | 04/10/2023.
949752  BL 9 [ WELLS FARGO FINL CDA CORP.........cocovmmmmrrrrreiriemnernersessmssssssessessesssnsaees | cveeenes Cf oo | el TFE | 1,224,600 | .....102.050 1,224,600 1,200,000 1,216,541 (7,595) L2774 ...2.100 | FA....... 13,116 33,288 | 12/04/2013 ] 02/09/2017.
949752  BM 7 [WELLS FARGO FIN CANADA  .....ccoiiciririeisisssennesscsisisssssesssssesssssssssessssnns | cvveenes (o] [P IV 2,214,632 | ....102.897 2,265,792 2,202,000 2,211,209 (1,866) 2.944 2880 | e | s 28,186 [ ..ooovveveennn 64,827 | 02/13/2013 ] 07/25/2019.
949752 BN 5 | WELLS FARGO CANADA CORP........oooovemvercrrmmsesrnssnsensssssesssssssssssssssssssssssssessss | covisi (] [P IV ....759,000 | .....103.450 785,186 759,000 759,000 ....3.460 ...3.460 | JJ........ 11,489 26,261 | 01/16/2013 | 01/24/2023.
06739F  HT 1 | BARCLAYS BK PLC......ocouuuuumiuimeriiimimisimssissssmssssssssssssssssssssssssssssssssssssssssssssssesesens | cevsens [ [ IV ...999,950 | .....101.278 1,012,780 1,000,000 999,950 2.500 ...2.500 | FA....... 9,097 | i 12,500 | 02/12/2014 | 02/20/2019.
111021 AK 7 [ BRITISH TELECOMMUNICATION.......ccccuvmrvmvemmmirennnsnnnsnsssnsssssssssssssssssssssssssnnnses | ceveeens Rl oo | e ...999,020 | .....100.292 1,002,920 1,000,000 999,184 164 2.350 2370 | FA ot | e 8943 | ... 11,750 | 02/11/2014 | 02/14/2019.
22546Q AP 2 | CREDIT SUISSE NEW YO.......oomisiiniisicisisisisisiisssssssss s | e Flo o 497,180 | ....101.883 509,415 500,000 497,253 73 ....3.625 ....3.690 | MS...... 5,639 09/04/2014 | 09/09/2024.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations 400,166,607 XXX ..419,042,513 .394,304,678 397,855,069 (959,796) 0 0 XXX XXX XXX XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed Securities
07383F  7W 2 | BEAR STEARNS CMBS 2005-PW.........cocommmmmmmmmmmmmmmmmmmmsmmmmmsmmmssssmsmsssssmssssssssssnes | covsenes | oo | covvvvnvnnnns CARMY 3,661,734 | .....100.468 3,812,024 3,794,267 3,688,245 32,576 ...4674 .4.940 | MON... | cccccocccvens 14,779 | v 189,678 | 01/02/2014 | 06/11/2041.
07387B  AH 6 [ BEAR STEARNS CMBS 2005-PW.........ocoooiiciiiiiciisiscsissscsisssssisssssscsssssissssssisssns | cvvvevee | oo [ v CARMY 7,237,033 | ....101.472 7,578,312 7,468,377 7,270,736 49,402 ...4871 ..5.100 | MON... | cccccccvcecns 30,315 | oo 383,137 | 04/25/2007 | 09/11/2042.
07388L AE 0 [ BEAR STEARNS CMBS 2006-PW.........covvveemmimmnrcrreiriermrensenersessmmssmssesssesinnes. | vevnree | oo [ cevvreneennns LAFMY 9,672,690 | ...105.145 9,980,604 9,492,229 9,557,599 (5,316) 5.540 ...5.450 | MON... 43,822 528,036 | 01/12/2007 | 09/11/2041.
07388P  AE 1 | BEAR STEARNS CMBS 2006-PW..........cccommmmrrrrerreerrersenrnrmesnssssmssenssssessesssees | coveeeee | oo | veveriinnnns CARMY e 11,886,484 | ....105.731 | ccooececeee. 12,211,931 | oo 11,550,000 ...11,855,155 (11,452) 5.201 ..4900 | MON... | ccocevvrrrenens 50,060 | ............. 600,716 | 08/02/2012| 12/11/2038.
225470  F7 3 [CREDITSUISSE ...ccoioiiciisscscsicicsnsssenssssssissssssessssssssssssessssssssnns | o [ oo [ eeveiviiinnns CARMY 11,379,297 | ....102.829 | ............. 10,282,900 | ...ccccccors 10,000,000 ...11,282,894 (43,526) 5.566 ..4300 | MON... | cccccvvvn 25572 | e 552,668 | 09/24/2012] 02/15/2039.
46625Y CV 3 [ JP MORGAN COM MTG 2004-LN......cooovverurrmcrerrncrennncrcnnnnncnensncneneneneenneneseseseseess | covvvees | oo [ covereiienas LAFMY 490,070 | ....100.030 505,053 504,902 491,994 31,817 ..5.115 ...5.340 | MON... 2,152 | oo 25,274 | 06/13/2008 | 07/15/2041.
46625Y NC 3 [ JP MORGAN COM MTG 2005-LD......cccovvcmurrmcncrnncrenencnennnnncnenecceeneneneeenencessesessens | covvvees | oo [ covveesiene CARMY s 5,412,383 | .....100.207 5,761,903 5,750,000 5,461,585 7,071 ...4.738 ..5.190 | MON... | ccccovcvcceas 22,703 | ......ceceee. 272,435 | 04/27/2010 | 07/15/2042.
46625Y NE 9 [ JP MORGAN COM MTG 2005-LD......cooovvcmrrrmcncrrncrenencrennnnncnennecneeeneneeencncessesensens | covvvees | oo [ covesesicna CARMY 4,599,414 | .....100.889 5,044,450 5,000,000 4,650,676 8,479 ...4.780 ...5.440 | MON... | ccccovcvcvccs 19917 | oo 239,000 | 06/13/2008 | 07/15/2042.
46625Y SG 9 [ JP MORGAN COM MTG 2005-LD LFM 4,295,339 | ....101.335 4,739,788 4,677,345 4,341,464 58,105 ....4.936 MON... 10/31/2008 | 08/15/2042.
59023B AE 4 | MERRILL LYNCH 2006-C1 A4 2,227,422 | ....104.512 2,090,240 2,000,000 2,201,492 (6,473) 5.870 MON... 10/22/2010 | 05/12/2039.
617451 CL 1 | MORGAN STANLEY CAP 2005-H 1,780,956 | ....101.519 1,800,648 1,773,705 1,779,158 (894) 5.205 MON... 11/17/2005 | 11/14/2042.
92890K  BA 2 [WFRBS COML MTG TR.....oooioioiiicicssncienssssenssssenssssssssssssssssssssssssssssssssssssssssssssssss | covveves | oo [ v CARMY 3,075,352 | .....105.342 3,160,260 3,000,000 3,075,072 (280) ...3.752 ...3.580 | MON... | coooovvin 5,003 | s 18,760 | 09/26/2014 | 09/15/2057.
92938V AQ 8 | WF-RBS COMMERCIAL MORTGAGE TRUST........ovcvvvveemmirennnerrrnvessmmneeesenees | cvvseeee | oo | veveririnnns AFM ...7,821,631 | ....108.128 8,109,600 7,500,000 7,818,362 (3,270) ..4.101 3770 | MON... | e 13,670 | oo 148,661 | 09/11/2014 | 03/15/2047.
92939F AU 3 [ WF-RBS COMMERCIAL MORTGAGE TRUST.......coccomsuuerrvvucrrvrmmmnnnnrmrinricrenees | oo | oo [ eevrviviinnns AFM ...3,089,817 | ....104.244 3,127,320 3,000,000 3,088,955 (862) 3.678 ...3.440 | MON... 904 | s 36,780 | 07/18/2014 | 08/15/2047.
94989A AU 9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST.........oooovcccvcvsceiciicees o | o | i | s 5,149,895 | .....102.416 5,120,845 5,000,000 5,149,891 (4) ....3.405 ...2.750 | MON... 7,567 12/12/2014 | 12/15/2024.
3499999. Industrial & Miscellaneous - Commercial Mortgage-Backed Securities 81,679,517 XXX 83,325,878 80,510,825 81713278 | oo 0 | 115,373 0 0 XXX XXX XXX 273,914 | .........3,445 247 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
00104U  AC 2 [ AEP TEXAS CTR FDG 2012-3.......ccocummmmmvemmmmnenimmmensmsssnsmsmsssssssssssssnssssssssssenenennns | eevvnees | oo [ evvevesvsvnes | eenn IFE | e 4,974,276 | .....100.980 5,049,000 5,000,000 4,975,198 901 2844 ] ......2.930 | Do | v 11,854 | 142,245 | 03/31/2014 | 03/01/2026.
00110A AC 8 [ AEP TEXAS CTR UTILITY 2006-2 A-3.......coovvcevercvsmnrcrsesscsseencrsssesssssssssssssseesess | cevvveee | oo [ evveveivacaes |l AFE | i 2,516,458 | .....100.089 2,593,358 2,591,052 2,567,511 42,341 5.090 | .....5.720 | Jdecciciis | v 85,942 | 122,920 | 08/15/2007 | 07/01/2017.
02005E  AD 2 | ALLY AUTO RECEIVABLES TRUST 4,999,889 | .....100.321 5,016,050 5,000,000 4,999,966 30 53,000 | 05/22/2012| 01/15/2016.
02582) GS 3 | AMERICAN EXPRESS 1,999,960 | ....... 99.642 1,992,840 2,000,000 2,000,000 40 .0.980 | MON.. 11,480 | 06/24/2014 | 01/15/2020.




vi'0l3

Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
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Showing all Long-Term BONDS Owned December 31 of Current Year
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Current Year's
r Unrealized Other-Than- Total Foreign Stated
ei NAIC Rate Used Valuation Current Year's Temporary Exchange Contractual
g| Bond | Desig to Obtain Book/Adjusted Increase (Amortization) / Impairment Change in Effective | When | Admitted Amount| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR | nation Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of Rate of Paid | Due & Accrued During Year Acquired Date
05573W  AD 7 [ BMW VEH OWN TR 2011-A...ccccoiisiistsccssssscsssssssssssssssssssesssssesssssesssssssesssnns | ceveeens s [ e AFE] v 3,672,968 | .....100.120 3,677,832 3,673,424 3,673,197 197 v 1030 | 1001030 | MONLL. | 3,679 | oo 37,836 | 09/14/2011 | 02/26/2018.
09658U AD 1 [ BMW VEHICLE OWNER TRUST  .....ccooiiiiviiemivivemmsesissmsssssssssssssssssssssssssssssnens | seveeees s [ e AFE] v 4,599,506 | ....... 99.565 4,579,990 4,600,000 4,599,525 19 v 1500 | 1500 | MONLL. | e 6,900 | coooovvciecens 7,667 | 10/08/2014 | 02/25/2021.
12632X  AD 0 |CHNEQUIPMENT TRUST = ccoiimmmsmsmsssssssssssmsssssmsssssssssssssssssnnns | wovenens I SRR [ 1FE 9,996,555 99.230 9,923,040 | .oovvvvveren 10,000,000 9,996,700 145 w1650 | ........1.660 | MON... 6,875 23,833 | 10/16/2014 | 10/16/2018.
14041N DX 6 [ CAPITAL ONE CC TR 2007-7A......oocvvvveereermrmneererreesmmsasmnsessessisssssssessssssssssenes | cvveenes e | e 1FE| ...ccoeeer....5,674,609 | ....111.185 5,559,250 5,000,000 5,387,827 (67,164) cererrennD 750 | 12920 [ MONL.. | oo 12,778 | o 287,500 | 02/24/2011] 07/15/2020.
152000 AD 9 | CENTERPOINT ENERGY TRANS.......reuumrmmmmmmmmmmmmmmmmmsmsmmsmssasssssmsssssmsmsssssmsssnns | vovsens e | 1FE| ....cceeee...4,159,018 | .....104.950 4,531,639 4,317,903 4,247,311 12,968 w170 | ........5.860 [ FA....... 93,015 223,236 | 08/17/2007 | 08/01/2019.
15200W  AC 9 | CENTERPOINT ENGY TRANS 20.......covvverrrvverrerrerenesensnsessesssssessssssssssssssssssnsnees | wevevees I SO 1FE| ... 4,999,965 | ....101.914 5,095,700 5,000,000 5,000,000 3.028 |......3.020 |AO.... | cccccccc....31,964 | ... 151,410 | 01/11/2012 | 10/15/2025.
161571 BT 0 | CHASE ISSUANCE TRUST CC 2007........cceeummmvvrveumimsmserneiisisecsssesssssesssarissses | e s [ e 1FE| ..............6,795,391 | .....108.342 6,500,520 6,000,000 6,404,184 (92,412) 5230 | ......2.130 | MON... | ccccc.... 13,947 | ... 313,800 | 11/30/2010| 04/15/2019.
161571 FK 5 [CHASEISSUANCE TRUST ..oococrverrnnrnrennnsrennssnennssssnssssssssssssessssssssssssnsnnss | ceveeeee | eo [ ovvvenivins | ceeee TFE | ciiiiiie006,939,721 | ... 97.698 6,838,860 7,000,000 6,942,466 2,630 v 1580 ] ... 1.930 86,900 | 09/26/2014 | 08/15/2019.
17305 EE 1 | CITIBANK CREDIT CARD ISSUANCE TRUST. 2111090 | s 11,109,000 | ...cccccce 10,000,000 | .............10,480,734 (83,811) 5.350 | .......3.570 535,000 | 03/25/2010 | 02/07/2020.
17305 FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. ...102.835 5,141,750 5,000,000 4,997,801 308 2.880 2.890 .70,800 | 01/17/2014 ] 01/21/2021.
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUS ...107.867 7,011,355 6,500,000 6,802,988 (9,847) v 8023 | ... 2,940 80,460 | 09/26/2014 | 01/10/2024.
254683  AC 9 | DISCOVER CARD EXE TR 2007......oovomvmvmmrcennnicnccnseseneinsesecesesssssesssssesssssesesesess | v s [ e AFE] s 2,958,906 | .....110.998 3,329,940 3,000,000 2,979,922 3,476 5650 | ......5910 | MON... | «ocovvvrrrerrenn 7,533 | o 169,500 | 04/15/2008 | 03/15/2020.
254683  AY 1 | DISCOVER CARD MASTER TRUST .......cocuuvummrimmmmmemmmmsssesmssssssmssssssssssssssssssssess | v s [ e AFE] ciiiinnnn999,923 | ... 98.222 982,220 1,000,000 999,943 8 v 1670 | 1670 [ MONLL | 1,995 | 16,700 | 07/31/2012| 01/18/2022.
254683 BK 0 | DISCOVER CARD EXE TR 2014......oovorvrvrcrccnrcrceniencnnnnsenecnsenenssesecssesessseseseeess | o s [ e AFE] s 3,998,238 | .....100.247 4,009,880 4,000,000 3,998,339 101 w2120 | ... 2.130 30,622 | 07/29/2014 | 12/15/2021.
31679D  AD 8 | FIFTH THIRD AUTO TR 2013-......ooecrrrveerumimrmnsenresrisssneenssssssmsssssnssesssssesssns | covsnees e | AFE| 7,999,566 | ....... 99.208 7,936,640 8,000,000 7,999,688 71 0.830 | .......0.830 | MON... [ wrrvrrrrrrrrenn 2,951 | oo 66,400 | 03/19/2013 | 04/15/2019.
43814G  AD 2 | HONDA AUTO RECV 2014-2........ovveeviirrmmncnrerriisressessessesssssssssssssssessassssensens | ceeeeies I [SUTST 1FE| ...........5,999,444 | ... 99.178 5,950,680 6,000,000 5,999,499 55 w1180 [ 11180 [ MONLL | 2,857 | et 40,710 | 05/13/2014 | 05/18/2020.
44890R  AD 3 | HYUNDAIAUTO RECV TR 2014.....ccenecenrssesccnssssesssssssssssssssssssssssssssssssssses | voviiies s [ e 1FE] ciin2,999,348 | ... 99.442 2,983,260 3,000,000 2,999,455 107 v 1320 | 11320 [ MONLL | e 1760 | 34,100 | 01/28/2014 ] 08/15/2019.
44923Y  AD 9 [ HYUNDAI AUTO RECV TR 2070..cccccuuumummmmueemmmmmemmsmmsmssmssmssssmsssssmsssssssssssmsssssnnees | eeveenne s [ e AFE] 1,499,252 | .....100.341 1,504,505 1,499,393 1,499,344 (1,119) cereeeee 1630 | 101630 [ MONLL. | i 1,086 | 24,440 | 08/19/2010 | 03/15/2017.
47787T AD 8 | JOHN DEERE TRUST 2013 9,998,805 | ....... 99.271 | crrrrrrrn9,927,100 | oo 10,000,000 9,999,130 187 ..0.770 04/03/2013 | 07/15/2019.
50116P AD 2 [KUBOTA CR OWNER TR 2014-1 5,499,773 | ...... 99.502 5,472,610 5,500,000 5,499,814 41 .1.670 06/23/2014 | 07/15/2020.
587729 AD 6 | MERC-BENZ AUTO RECV TR 20 2,499,562 2,478,675 2,500,000 2,499,595 34 .1.310 07/01/2014 | 11/16/2020.
65475Q AD 3 | NISSAN AUTO RECV 2011-B 6,999,098 | .....100.352 7,024,640 7,000,000 6,999,545 144 .1.240 11/09/2011] 01/16/2018.
65476H AD 2 [ NISSAN AUTO RECV 2011-A. 1,226,434 | .....100.404 1,231,664 1,226,708 1,226,588 (980) ...1.940 04/13/2011| 09/15/2017.
65477TW  AD 8 [ NISSAN MOTOR ACCEPTANCE ...coovvcvvvvvcvrnrnnennrnnvnnsnsncesensssnesssssesssssessssessess | coveeees I SRR [ AFE] s 5499172 | ... 99.750 5,486,294 5,500,000 5,499,172 ...1.660 12/03/2014 | 03/15/2021.
69361Y  AH 6 | PSE & G TRANS UTILITY w.ocoovucvrrreeremrnerersreeessssensessesssssasseessssssssssssessenses | vesneee I SO [ 1FE| .............3,770,486 | ....103.768 3,622,118 3,490,593 3,581,553 (69,011) ...5210 |MJSD..| .............. 10,689 | ............. 240,502 | 07/08/2008 | 12/15/2017.
76110W  MB 9 | RESIDENTIAL ASSET SEC ....ooverrrvvevmmirsmsserrensessesieessessssssssesssseessssssssssensses | covnneee I [—— el AFEMY e 724,044 | ...107.570 1,486,495 1,381,886 788,848 13,299 w8480 | ... 17.020 [MON... | ..ocoecerrn 14,924 | i 96,576 | 01/31/2003 | 09/25/2031.
89231M  AD 7 | TOYOTAAUTO RECEIVABLES 2.........cooovvevennnnvcnnnnnnnnnnnnsensnsssssnssessensessesssssseess | voviiies s [ e AFE| .o 4,999,367 | ....... 99.547 4,977,350 5,000,000 4,999,459 92 v 1180 [ 1180 [ MONLL | 2,294 | 43,594 | 03/11/2014 ] 06/17/2019.
92867P  AD 5 [ VOLKSWAGEN AUTO LOAN ENHANCED TRUST.......ccoococcvcvicoveciciccccciccccciee | o I I 1FE 6,489,208 | ...... 99.256 6,451,640 6,500,000 6,489,855 639 w1160 ] ........1.210 [MON... 2,304 59,933 | 08/28/2014 | 03/20/2020.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHES...........cuwvrieemrsiseessiseeesisssisisssessssssesssssessssseessssee: | e 158,161,770 XXX ] s 159,475,895 | ..........156,280,959 | ........... 157,135,157 0 (246,511) 0 0 XXX XXX XXX | o 619,409 | .......... 3,229,734 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)............cucwuuririseersisiessisiessisises s | e 640,007,894 XXX ] e 661,844,286 | ..........631,096,462 | .......... 636,703,504 0 .. (1,090,934) 0 0 XXX XXX XXX | e 5728465 | ... 20,814,713 XXX XXX
Totals
7799999. Total - Issuer Obligations. XXX ..913,258,941 .853,939,678 873,974,500 0 (3,235,839) 0 0 XXX XXX XXX ,094,069 5,144,274 XXX XXX
7899999, Total - Residential Mortgage-Backed Securities XXX ..182,043,560 .168,707,182 174,014,301 0 ... (1,348,985) 0 0 XXX XXX XXX 896,677 5,872,997 XXX XXX
7999999, Total - Commercial Mortgage-Backed Securities 81,679,517 XXX 83,325,878 80,510,825 81,713,278 (] I 115,373 0 0 XXX XXX XXX 273914 | ... 3445247 XXX XXX
8099999. Total - Other Loan-Backed and Structured SECUMIes. ..........oorvvvorsicicisisi i | s 158,161,770 XXX | s 159,475,895 | ...........156,280,959 | .......... 157,135,157 0 (246,511) 0 0 XXX XXX XXX 619409 | .......... 3,229,734 XXX XXX
8399999. Grand Total - Bonds. .......1,295,453,415 XXX ......1,338,104,274 | ........ 1,259,438,644 | .......1,286,837,236 | ..ccoccooovniiriinnnnnes 0 ... (4,715,962) 0 0 XXX XXX XXX | ........10,884,069 | ........ 37,692,252 XXX XXX
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SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 |4 9 10 12 13 14 15 16 17 18 19
F Rate per Current Year's
or Share Other-Than-
ei Used to Nonadmitted Unrealized Current Year's Temporary Total Change in Total Foreign NAIC
g Par Value per | Rate per Book/Adjusting Obtain Amount Received Declared but Valuation Increase |  (Amortization) / Impairment B/ACV. Exchange Change | Desig- Date
CUSIP Identification Description Code | n |Number of Shares Share Share Carrying Value | Fair Value Fair Value Actual Cost Declared but Unpaid During Year Unpaid (Decrease) Accretion Recognized (15+16-17) inBJAC.V. nation | Acquired

NONE
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SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16

F

or Rate per Current Year's Other- NAIC

ei Share Used Than-Temporary Total Change in Total Foreign Market

g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) B/A.CV. (a) Acquired

Common Stocks - Industrial and Miscell (Unaffiliated)

00846U 10 1 [AGILENT TECHNOLOGIES INC.........ccoovvvemmrevemmnenirenssisenssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssenss | soveeees | woe | soveeesen 175,000.000 | ..............7,164,500 | ........ 40.940 7,164,500 4,022,062 92,400 (1,241,235) (1,241,235) L | 08/20/2012.
021441 10 0 | ALTERA CORP.....cccomiicticsccstcsscssccssisssscse sttt | svveeeee | eve | oo 50,000.000 | .................1,847,000 36.940 1,847,000 1,693,330 33,000 221,450 221,450 L | 10/17/2012.
023135 10 6 | AMAZON COM INC......cociciiicscsscscscscscssssssssssssssssssssssssssssssss sttt | aeveeees | cve | oo 135,000.000 ...41,897,250 | ....... 310.350 41,897,250 24,294,234 (11,939,400) | ..o | e (11,939,400) L | 04/29/2013.
031162 10 0 |[AMGENINC ...10,000.000 1,592,900 | ... 159.290 1,592,900 1,697,562 6,100 (4,662) (4,662) L | 11/07/2014.
032654 10 5 | ANALOG DEVICES. .105,000.000 5,829,600 55.520 5,829,600 5,459,702 62,900 369,898 369,898 L | 09/08/2014.
037833 10 0 |APPLE COMPUTER .182,000.000 ...20,089,160 | ....... 110.380 20,089,160 7,248,876 335,920 5,502,640 5,502,640 L | 05/23/2011.
057224 10 7 [ BAKER HUGHES, INC.......coiiirrirmmrrrermnresnesssesessssnssssssssssssssssssssssssssssssssssssssssssssnssssssssssssnsesses. | soonenes | ove | sorenerees 140,000.000 7,849,800 56.070 7,849,800 7,980,185 55,400 (650,330) (650,330) L [ 10/27/2014.
084670 70 2 | BERKSHIRE HATHAWAY INC DE........coouuuimriimeeresnessismsesiissssssssssessssssssssssssssssssssssesssssnsenss. | seoneees | oee | sorenerees 200,000.000 ....30,030,000 | ....... 150.150 30,030,000 16,496,346 6,318,000 6,318,000 L | 04/05/2013.
09253U 10 8 | BLACKSTONE GROUP L P......cooovvvvivivreeeiereeiensessessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns | sovvenss | woe | seveeeren 255,500.000 ...8,643,565 | ....... 33.830 8,643,565 3,965,593 490,560 595,315 595,315 L | 04/18/2013.
111320 10 7 | BROADCOM CORP......coieritstssstssstesssssessessessssstsesssssssssssss sttt sssssssssssssssssies | covsenss | o | vevesevens 300,000.000 ...12,999,000 | ........ 43.330 12,999,000 9,232,219 151,200 4,105,500 4,105,500 L | 04/18/2013.
125509 10 9 | CIGNA CORP.......oiiirierceeesctese sttt ssssssesssssesssssssssss | covieies | | sevssesenend 40,000.000 4,116,400 | . 102.910 4,116,400 2,076,652 1,600 617,200 617,200 L | 07/06/2011.
127387 10 8 | CADENCE DESIGN SYSTEMS INC .130,199.920 2,469,892 1,319,193 644,490 644,490 L | 04/17/2013.
149123 10 1 | CATERPILLAR INC DEL .110,000.000 10,068,300 9,507,044 286,000 79,200 79,200 L | 05/23/2013.
151020 10 4 | CELGENE CORP 0,000.000 8,948,800 4,023,306 2,162,428 2,162,428 L | 07/24/2014.
166764 10 0 | CHEVRONTEXACO CORP..........ooomrrrmimrmmriinressieesesssssnsssssssssssesssesssssssssssssesssssssessssssssssssnnene | sossenee | ove | coresneeend 65,000.000 1,291,700 | e 112.180 7,291,700 5,268,773 273,650 (827,450) (827,450) L | 04/30/2010.
17275R 10 2 [ CISCO SYSTEMS INC....c.vvorrererrrmereessrerissesssesssesssssssssssssssssssssssssssssssssssssssssssssssssensssssssssssssssnsss. | sovnnees | ove | sossnneees 100,000.000 2,781,500 | ... 27.815 2,781,500 1,757,579 74,000 538,500 538,500 L | 04/04/2011.
172967 42 4 | CITIGROUP INC.......ooooiererieiieiiisssessississsissneessssssssssesssssesssssssssesssssssssssssssssssssssssssessssessssnes. | sevvnses | ove | conseneens 530,000.000 ...28,678,300 | ......... 54.110 28,678,300 18,181,423 21,200 1,060,000 1,060,000 L | 06/21/2013.
191216 10 0 [ COCA COLA CO...rrevercrermerisssessesssesesssssssssssssesssssesessssssssssssssssssesssssssesssssasssssssessssssnsesssssssens | aveseee | oo | eovesnees 210,000.000 ......8,866,200 | ........ 42.220 8,866,200 6,242,850 256,200 191,100 191,100 L | 08/30/2012.
192446 10 2 | COGNIZANT TECHNOLOGY SOLU 50,000.000 2,633,000 | .......... 52.660 2,633,000 2,616,250 16,750 16,750 L | 12/08/2014.
20030N 10 1 [COMCAST CORP CLA .200,000.000 11,602,000 58.010 11,602,000 7,116,714 174,000 1,209,000 1,209,000 L | 05/20/2013.
22822V 10 1 | CROWN CASTLE INTL CORP. .188,900.000 14,866,430 | ........ 78.700 14,866,430 9,518,729 198,345 995,503 995,503 L | 04/02/2013.
254687 10 6 | DISNEY WALT CO..oooouuimirimuuiuiiuimmaaimismsimmsesiassasmsssasasssssasssssssssssssssssasasssssssssssassssssssssasssssosssssissssnons | aeveeeee | cve | vovevevis 370,000.000 ....34,850,300 | ........ 94.190 34,850,300 16,644,849 425,500 318,200 6,582,300 6,582,300 L | 05/08/2013.
25470F 30 2 | DISCOVERY COMINICATIONS 95,000.000 3,203,400 | ........ 33.720 3,203,400 3,638,951 (1,091,550) (1,091,550) L | 05/07/2013.
263534 10 9 |DUPONT (E.L) DENEMOURS.......coovrrrmimrrrrenrrrcnnsnncensssesnsssesssssessesssssssssssssssssssssssssssssssssssssssssssssssses | soveeees | oie | oo 40,000.000 12,957,600 | ......... 73.940 2,957,600 1,995,228 73,600 358,800 358,800 L | 08/30/2012.
291011 10 4 [EMERSON ELEC CO...oo.voommireiirieeieeresiseesssssesssssseesssessssssssssssssssssssessssssnsssssssssssessessssssssssns. | sonnvee | ove | soresevenend 40,000.000 2,469,200 | ........ 61.730 2,469,200 2,587,556 18,800 (118,356) (118,356) L [ 09/04/2014.
30219G 10 8 | EXPRESS SCRIPTS HOLDINGS CO.....ccrrvrecrimmmmrnrrsessmssmsensessssssssssesssssssssssssesssssssssssssssessense | svvein | eve | eovevenens 140,000.000 ...11,853,800 | ......... 84.670 11,853,800 7,242,255 2,020,200 2,020,200 L | 04/30/2013.
31428X 10 6 | FEDEX CORP. 16,946,400 6,946,400 2,780,876 13,000 28,000 1,195,600 1,195,600 L | 10/03/2011.
343412 10 2 |FLUOR CORP 0,000.000 ,212,600 1,212,600 1,198,208 14,392 14,392 L | 12/08/2014.
345370 86 0 |FORD MTR CO DEL....ccmuueessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | avveeeee | eve | covsisis 350,000.000 ....5,425,000 5,425,000 3,766,000 175,000 24,500 24,500 L | 02/23/2011.
35671D 85 7 | FREEPORT-MCMORAN COPPER .......ccooovcimirveminineisisissenssssensssssssssssssssssssssssssssssssssssssssssssssssssssssssss | o | o | vovssenenend 90,000.000 ....2,102,400 2,102,400 2,552,611 112,500 (1,294,200) (1,294,200) L | 06/24/2013.
369604 10 3 | GENERAL ELEC CO......ooooiriniccriniccicniccccinnncenenseenesssesesesssesssssssesssesstssssssssssssssssssssssessssssssssssssssssssssssss | seveeeee | cve | v 250,000.000 6,317,500 6,317,500 5,641,195 57,500 220,000 (690,000) (690,000) L | 03/26/2013.
375558 10 3 |GILEAD SCIENCES ..ooooiiirrieiirinnnsrinsisnensssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssons | soseeeee | cve | oo 20,000.000 ....1,885,200 1,885,200 2,119,912 (234,712) (234,712) L | 11/05/2014.
38141G 10 4 | GOLDMAN SACHS GROUP INC......ccoovvvenvnrirrinrnninnsrsssnssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssess | svveeeee | aie | v 50,000.000 ...9,691,500 | ...... 193.830 9,691,500 4,659,538 30,000 110,000 828,500 828,500 L | 11/18/2011.
38250P 50 8 |GOOGLE INC 10,825,464 | ....... 530.660 10,825,464 5,784,885 (6,252,135) (6,252,135) L | 01/20/2012.
38259P 70 6 | GOOGLE INC 526.400 10,738,560 5,784,885 4,953,675 4,953,675 L | 04/02/2014.
42217k 10 6 |HEALTHCARE COMP 4,918,550 ..75.670 4,918,550 3,896,624 51,675 206,700 1,436,500 1,436,500 L | 06/24/2013.
437076 10 2 | HOME DEPOT INC.....ocourerersssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosssssssssssins | avveeree | eve | covevsvivns 30,000.000 3,149,100 | ....... 104.970 3,149,100 2,379,159 56,400 678,900 678,900 L | 05/24/2013.
438516 10 6 [ HONEYWELL INTL INC...oouiiriiurrrirmeerrersessisseeesissensesssesssssssssssssssssssssssssssensssssssssssssesssssasssssssnns | snoneees | ove | sorenseees 230,000.000 22,981,600 99.920 22,981,600 12,544,974 393,525 1,778,564 1,778,564 L | 07/18/2014.
452308 10 9 [ILLINOIS TOOL WKS INC. 90,000.000 8,523,000 | ......... 94.700 8,523,000 4,157,199 157,050 955,800 955,800 L | 06/14/2010.
46120E 60 2 [INTUITIVE SURGICAL INC.....cocciieiiisiseseseessssssssssssssssessesssssessssssssssssssssssssssssssssesssssessssssssssssssssssss | covveres | o | eovsvenenens 16,000.000 ....8,463,040 | ....... 528.940 8,463,040 7,594,107 1,570,388 1,570,388 L | 10/27/2014.
46625H 10 0 | JP MORGAN CHASE & CO. .195,000.000 12,203,100 62.580 12,203,100 8,632,795 304,200 799,500 799,500 L | 04/30/2013.
478160 10 4 | JOHNSON & JOHNSON 2,800.000 7,612,696 7,612,696 4,939,658 200,928 944,944 944,944 L | 11/29/2012.
49338L 10 3 |KEYSIGHT TECHNOLOGIES INC 87,500.000 2,954,875 2,954,875 1,602,515 1,352,360 1,352,360 L | 11/03/2014.
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50076Q 10 6 |KRAFT FOOD INC covveree | oo | 46,600.000 | .................2,919,956 2,919,956 1,425,413 25,630 99,025 407,750 407,750 L | 02/01/2013.
526057 10 4 |LENNAR CORP [N OV IR 250,000.000 | ..............11,202,500 11,202,500 8,070,370 34,000 1,370,915 1,370,915 L | 09/03/2014.
55616P 10 4 |MACYSINC [N IV IR 290,000.000 | ..............19,067,500 19,067,500 11,306,084 90,625 326,250 3,581,500 3,581,500 L | 03/26/2013.
58155Q 10 3 |MCKESSON CORP. RN R IR 60,000.000 | ..............12,454,800 12,454,800 4,120,950 14,400 57,600 2,770,800 2,770,800 L | 01/24/2011.
58501N 10 1 | MEDIVATION INC 40,000.000 3,984,400 3,984,400 4,200,284 (215,884) (215,884) L | 11/06/2014.
585055 10 6 |MEDTRONIC INC. 0,000.000 2,166,000 2,166,000 1,142,313 35,100 444,300 444,300 L | 06/09/2010.
58933y 10 5 |[MERCK&COINC .490,000.000 27,827,100 27,827,100 17,689,322 220,500 862,400 3,302,600 3,302,600 L | 04/28/2010.
595112 10 3 | MICRON TECHNOLOGY INC JROSSRRY VR R 50,000.000 | ................1,750,500 1,750,500 1,506,060 244,440 244,440 L | 07/31/2014.
609207 10 5 | MONDELEX INTL INC NPV A JRUPONRN OO PR 210,000.000 7,628,250 7,628,250 5,355,248 86,100 (17,446) (17,446) L [ 07/15/2014.
61166W 10 1 [ MONSANTO CO NEW. JUUN IO I 155,000.000 | ...............18,517,850 | ....... 119.470 18,517,850 11,305,584 275,900 452,600 452,600 L | 06/27/2013.
637071 10 1 |NATIONAL-OILWELL INC 60,000.000 3,931,800 65.530 3,931,800 3,514,241 98,400 (454,793) (454,793) L | 04/26/2013.
655844 10 8 |NORFOLK SOUTHERN CORP 57,400.000 6,291,614 6,291,614 4,219,593 127,428 963,172 963,172 L | 04/24/2013.
693475 10 5 | PNC FINANCIAL SERVICES GROUP .115,000.000 10,491,450 10,491,450 6,888,002 216,200 1,569,750 1,569,750 L | 04/17/2013.
693718 10 8 |PACCARINC 0,000.000 2,720,400 1,376,400 70,400 353,600 353,600 L | 09/22/2011.
713448 10 8 | PEPSICOINC MTN 5,000.000 1,418,400 919,097 9,825 36,675 174,300 174,300 L | 12/09/2009.
717081 10 3 |PFIZERINC JRUSTIOUEN OO PP 100,000.000 | .................3,115,000 3,115,000 2,202,540 104,000 52,000 52,000 L [ 03/19/2012.
718172 10 9 |PHILIP MORRIS INT'L JRPSRPORN VO IR 20,000.000 | ................1,629,000 1,629,000 1,037,796 20,000 76,400 (113,600) (113,600) L | 03/17/2010.
742718 10 9 |PROCTER & GAMBLE CO JROSSRRR [PV R 20,000.000 | ...............1,821,800 1,821,800 1,220,706 50,646 193,600 193,600 L | 12/18/2009.
745867 10 1 |PULTE HOMES INC JRTSOTRN VO IR 270,000.000 | .................5,794,200 5,794,200 5,144,071 21,600 28,500 558,219 558,219 L | 09/03/2014.
747525 10 3 |QUALCOMM INC .205,000.000 | ...............15,237,650 15,237,650 9,123,725 336,344 16,400 16,400 L |1012/2012.
76169B 10 2 | REXNORD CORP NEW. .132,300.000 3,732,183 3,732,183 3,778,129 (45,946) (45,946) L | 1111/2014.
790849 10 3 | ST JUDE MED INC 5,000.000 | ................1,625,750 1,625,750 1,600,408 6,750 25,343 25,343 L | 1119/2014.
79466L 30 2 | SALESFORCE COM INC. covveree | oo | s 25,000.000 | ................1,482,750 1,482,750 1,368,310 114,440 114,440 L | 12/09/2014.
806857 10 8 |SCHLUMBERGERLTD RN I I 190,000.000 | ..............16,227,900 16,227,900 13,368,576 76,000 257,125 (960,964) (960,964) L | 10/27/2014.
828806 10 9 |SIMON PROPERTY GROUP RN R ISR 60,000.000 | ...............10,926,600 10,926,600 9,295,847 270,500 2,075,954 2,075,954 L | 10/22/2014.
82966C 10 3 | SIRONA DENTAL SYSTEMS INC JROSNRR U 43,100.000 | ................3,765,647 3,765,647 1,757,837 740,027 740,027 L [ 10/03/2011.
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS 68,400.000 2,943,936 2,943,936 1,415,052 612,864 612,864 L [01/11/2011.
854502 10 1 |STANLEY BLACK & DECKER IN 11,921,600 1,921,600 1,780,442 10,400 141,158 141,158 L | 10/23/2014.
855244 10 9 | STARBUCKS CORP ,692,250 3,692,250 2,079,190 49,500 164,700 164,700 L | 10/19/2012.
882508 10 4 | TEXASINSTRSINC JUUR IO IR 65,000.000 | ...............3,475,225 3,475,225 3,140,614 41,600 334,612 334,612 L | 07/24/2014.
883203 10 1 | TEXTRON INC. JUUIN IOV IR 71,100.000 | ................2,994,021 2,994,021 1,223,638 1,422 5,688 380,385 380,385 L | 06/21/2013.
883556 10 2 | THERMO ELECTRON CORP JRU IOV IR 80,000.000 | ..............10,023,200 | ....... 125.290 10,023,200 3,774,801 12,000 48,000 1,115,200 1,115,200 L | 01/06/2012.
88732) 20 7 | TIME WARNER CABLE INC 25,000.000 3,801,500 | ...... 152.060 3,801,500 1,225,450 75,000 414,000 414,000 L | 03/08/2010.
90130A 10 1 | TWENTY-FIRST CENTURY [N I I 130,000.000 | ................4,992,650 4,992,650 4,667,780 16,250 324,870 324,870 L | 08/18/2014.
902973 30 4 |USBANCORP DEL .620,000.000 27,869,000 27,869,000 16,702,309 589,000 2,821,000 2,821,000 L | 03/26/2013.
913017 10 9 [UNITED TECHNOLOGIES CORP. 5,000.000 4,025,000 3,835,589 29,500 189,412 189,412 L [ 08/19/2014.
91324P 10 2 | UNITEDHEALTH GROUP INC .200,000.000 20,218,000 20,218,000 11,462,820 281,000 5,710,997 5,710,997 L [ 10/16/2012.
918204 10 8 |V.F.CORP. JROSSRR U IR 193,000.000 | ...............14,455,700 14,455,700 7,214,511 213,748 2,424,080 2,424,080 L [ 12/10/2012.
91913Y 10 0 | VALERO ENERGY CORP. JROSSRN U ISR 345,000.000 | .............17,077,500 17,077,500 13,223,584 331,250 (261,736) (261,736) L | 11/05/2014.
92826C 83 9 |VISAINC JRPOPTRN VPR I 10,000.000 2,622,000 2,622,000 1,646,841 16,800 395,200 395,200 L | 04/05/2013.
949746 10 1 | WELLS FARGO & CO NEW. JUUIN IOV IR 40,000.000 | .................2,192,800 2,192,800 980,148 54,000 376,800 376,800 L | 10/20/2010.
958102 10 5 | WESTERN DIGITAL CORP. ...10,000.000 11,107,000 1,107,000 1,057,565 4,000 49,435 49,435 L | 12/09/2014.
98310W 10 8 | WYNDHAM WORLDWIDE .193,100.000 16,560,256 16,560,256 9,467,779 270,340 2,330,717 2,330,717 L | 07/02/2013.
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98956P 10 2 | ZIMMER HOLDINGS INC.......cooiiiiiiiciciscisesscssesscssssssssssssssssesssssssssssssssssssssssssssssssssssssssssssssssssnss | sovveoes | oo | seveeeren 100,200.000 | ..............11,364,688 11,364,688 6,503,933 22,044 86,172 2,027,046 2,027,046 L | 10/09/2012.
G48833 10 0 | WEATHERFORD INTERNATIONAL......ccoovvuumrreereesssmmsessessessssssssssesssssssssssssssssssssssssssssssssssssssnsnss | sovsnns | eee | eoverenens 190,000.000 ....2,175,500 2,175,500 2,641,584 (873,820) (873,820) L | 1114/2014.
H84989 10 4 [ TYCO ELECTRONICS LTD SWIT...cciiiiciiensciccicssssssssssnenssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssss | soveines | oo | soveseien 155,000.000 9,803,750 9,803,750 4,810,925 173,600 1,261,700 1,261,700 L | 11/05/2012.
H8817H 10 0 [ TRANSOCEAN INC NEW........cciiiiiiiiicsiiissscssssscssssssssssssssssssssssss st | coviinee | oo | eeveseie 100,000.000 ....1,833,000 1,833,000 2,101,000 281,000 (151,597) 2,957,403 (3,109,000) L | 05/07/2013.
Y2573F 10 2 | FLEXTRONICS INTL LTD. .120,000.000 1,341,600 1,341,600 1,204,155 121,170 121,170 U | 07/30/2014.
001940 10 5 [ATS AUTOMATION TOOLING SYS C 8,700.000 444,850 444,850 412,662 32,188 32,188 U [ 12/16/2014.
008916 10 8 |AGRIUMINC .|1C 3,100.000 341,000 341,000 326,894 2,418 14,106 14,106 L | 12/16/2014.
05277B 20 9 | AUTOCANADA INC .|1C 6,500.000 289,250 289,250 191,765 4,961 (6,965) (6,965) U | 12/16/2014.
05651W 20 9 | BADGER DAYLIGHTING LTD. N C 11,200.000 ...296,240 296,240 345,459 336 3,037 (49,219) (49,219) U [ 10/01/2014.
064149 10 7 | BANK NOVA SCOTIA HALIFAX | C e 23,000.000 ...1,525,130 1,525,130 754,112 58,880 (2,760) (2,760) L | 12/01/2008.
09202D 20 7 |BLACK DIAMOND GROUP LTD | C 11,700.000 .......149,058 149,058 357,161 936 3,886 (208,103) (208,103) U | 11/21/2014.
103309 10 0 |BOYD GROUP INCOME FD. | C 8,600.000 .......409,360 409,360 297,108 353 2,865 112,252 112,252 U | 12/17/2014.
112585 10 4 | BROOKFIELD ASSET MANAGE .|C 7,800.000 454,116 454,116 394,370 1,040 59,746 59,746 L | 12/16/2014.
125491 10 0 | CIFINANCIAL CORP c 3,300.000 429,457 429,457 458,180 1,397 10,910 (28,723) (28,723) U | 12/16/2014.
136375 10 2 | CANADIAN NATL RY CO .|C 5,100.000 ....1,205,584 1,205,584 411,606 3,700 12,159 249,820 249,820 L | 12/16/2014.
136385 10 1 | CANADIAN NAT RES LTD .|C 25,200.000 905,184 905,184 853,609 5,670 19,250 (14,591) (14,591) L [ 11/28/2014.
136457 10 0 | CANADIAN PACRY LTD ] C s 1,200.000 ...268,500 | ....... 223.750 268,500 272,974 70 (4,474) (4,474) L | 12/16/2014.
151350 10 9 | CENOVUS ENERGY INC .|1C 30,900.000 740,673 23.970 740,673 667,066 6,868 18,939 (110,686) (110,686) L | 12/16/2014.
172454 10 0 |CINEPLEX INC .|C ...672,450 672,450 622,147 1,875 10,456 50,303 50,303 U [ 12/16/2014.
22576C 10 1 | CRESCENY POINT ENERGY TRUST .|C 360,594 360,594 481,275 3,082 29,072 (152,983) (152,983) L | 12/16/2014.
249906 10 8 |DESCARTES SYS GROUP INC c 481,275 481,275 401,457 69,531 69,531 U | 12/16/2014.
25675T 10 7 | DOLLARAMA INC .|C 962,280 962,280 351,800 4,050 209,737 209,737 U | 12/16/2014.
286181 20 1 |ELEMENT FINANCIAL CORP .|C ....593,880 593,880 345,429 16,321 16,321 U | 12/16/2014.
335934 10 5 |FIRST QUANTUM MINERALSLT. .|C ...183,261 183,261 251,793 126 (68,532) (68,532) U | 12/16/2014.
351858 10 5 | FRANCO NEVADA CORP S|A 5,900.000 337,539 337,539 352,256 1,929 (14,717) (14,717) L | 12/16/2014.
375916 10 3 | GILDAN ACTIVEWEAR INC AC 4,300.000 ...282,510 282,510 126,743 507 1,693 32,713 32,713 L [ 12/16/2014.
380956 40 9 | GOLDCORP INC NEW. B o2 15,300.000 ....328,491 328,491 444,089 6,556 (50,539) (50,539) L | 12/16/2014.
39945C 10 9 [CGIGROUP INC .|C 673,208 673,208 262,675 118,630 118,630 L | 12/16/2014.
45823T 10 6 | INTACT FINL CORP SUB RCPT. .|1C 2,700.000 ,064,895 1,064,895 789,214 5,088 17,212 152,838 152,838 U | 12/16/2014.
552704 10 8 |MEG ENERGY CORP | C 10,400.000 ...203,320 203,320 274,877 (77,638) (77,638) U | 12/16/2014.
554282 10 3 | MACDONALD DETTWILER & ASS .|C 6,253.000 593,722 593,722 410,046 6,699 76,159 76,159 U | 12/16/2014.
559222 40 1 |MAGNAINTL INC .|C 3,000.000 377,670 377,670 91,211 5,065 116,370 116,370 L |01/11/2010.
56501R 10 6 | MANULIFE FINANCIAL CORP | C 43,300.000 ...960,394 960,394 837,894 22,091 45,698 45,698 L | 12/04/2014.
68272K 10 3 |ONEX .|C 9,700.000 654,362 654,362 577,306 1,125 75,980 75,980 U | 12/16/2014.
717046 10 6 |PEYTO EXPL & DEV CORP NEW, | C 14,700.000 ....492,009 492,009 322,815 1617 11,136 3,531 3,531 U | 12/16/2014.
73755L 10 7 | POTASH CORP SASK INC C 9,600.000 394,272 394,272 207,947 9,547 44,837 44,837 L [ 12/16/2014.
780087 10 2 |ROYAL BK CDA MONTREAL QUE C 14,800.000 | .................1,187,652 1,187,552 637,056 33,335 105,362 105,362 L | 12/16/2014.
81373C 10 2 | SECURE ENERGY SERVICES INC ] C s 18,500.000 ....313,945 313,945 189,424 339 2,713 (12,959) (12,959) U | 12/16/2014.
820439 10 7 |SHAWCORLTD .|C 6,300.000 267,120 267,120 173,113 3,048 (61) (61) U | 12/16/2014.
846785 10 3 | SPARTAN ENERGY CORP A C 68,700.000 ...191,673 191,673 263,266 (71,593) (71,593) U [ 12/16/2014.
866796 10 5 | SUN LIFE FINANCIAL SVCS CAN .|C 23,700.000 993,504 993,504 923,785 6,732 14,472 69,719 69,719 L | 12/16/2014.
867224 10 7 | SUNCOR ENERGY INC .|C 8,500.000 313,650 313,650 206,506 1,988 6,204 1,063 1,063 L | 12/16/2014.
8676EP 10 8 | SUNOPTAINC. c 238,300.000 2,823,855 2,823,855 1,179,614 438,472 438,472 L | 03/05/2012.
87971M 99 6 | TELUS CORP C 19,300.000 | ..................808,477 808,477 522,198 22,200 81,836 81,836 U | 12/16/2014.




€ci3a

Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2

Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 1 12 13 14 15 16
F
or Rate per Current Year's Other- NAIC
ei Share Used Than-Temporary Total Change in Total Foreign Market
g Book/Adjusted to Obtain Fair Amount Received Nonadmitted Unrealized Valuation Impairment B/ACV. Exchange Change in | Indicator Date
CUSIP Identification Description Code | n | Number of Shares Carrying Value Value Fair Value Actual Cost Declared but Unpaid During Year Declared but Unpaid | Increase (Decrease) Recognized (13-14) B/A.CV. (a) Acquired
891160 50 9 | TORONTO DOMINION BK ONT. | C 25,800.000 | ................1,432,158 55.510 1,432,158 419,766 47472 140,739 140,739 L | 04/01/2003.
89156V 10 6 | TOURMALINE OIL CORP. | C 15,600.000 ..803,720 | ....... 38.700 603,720 393,431 (85,631) (85,631) U | 12/16/2014.
89353D 10 7 | TRANSCANADA CORP. | C 12,400.000 ...708,040 | ........ 57.100 708,040 546,734 5,952 13,424 72,723 72,723 L | 12/16/2014.
903914 10 9 |ULTRAPETROLEUM CORP | C 70,000.000 ..921,200 | ........ 13.160 921,200 1,403,500 (594,300) (594,300) L | 02/16/2012.
91911K 10 2 | VALEANT PHARMACEUTICALS INTERNATIONAL .|C .2,600.000 | ...................432,458 | ...... 166.330 432,458 139,504 89,976 89,976 L | 12/16/2014.
G1151C 10 1 | ACCENTURE LTD BERMUDA. 89.310 4,465,500 3,680,034 97,500 354,500 354,500 L | 07/02/2013.
G2554F 11 3 | COVIDIEN LTD ,068,400 | ....... 102.280 3,068,400 2,776,215 292,185 292,185 L | 11/07/2014.
G60754 10 1 | MICHAEL KORS HOLDINGS LTD AR 65,000.000 | ................4,881,500 | ......... 75.100 4,881,500 4,996,201 (114,701) (114,701) L | 11/11/2014.
9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated). 826,258,644 XXX 826,258,644 528,203,505 1,152,439 11,411,231 | (V] 64,747,297 2,957,403 61,789,894 0 XXX XXX
Common Stocks - Mutual Funds
464286 10 3 |ISHARES AUSTRALIA ETF.....iiiiiiiiiimiieeicinceccnnnsnenisssescsssesssssssssssssessssssssssssssssssssssssssssssssssssssssssssssss | seveeeee | coe | coviveris 100,000.000 ..2.217,000 | ......... 22.170 2,217,000 2,459,940 69,733 99,265 (220,000) (220,000) L | 01/05/2011.
78464A 69 8 | SPDR S&P REGIONAL BANKING ETF.........ocovviveirniniinnnnsiensnennnsssssnssssssssssssssssssssssssssssssssssssssssssssssess | oo | o | vovesesennns 40,000.000 ...1,628,000 | ....... 40.700 1,628,000 919,600 7977 24,543 3,600 3,600 L | 02/09/2010.
922042 71 8 | VANGUARD INTL EQUITY ETF ...94,999.999 9,054,450 95.310 9,054,450 8,852,740 133,760 258,495 (724,850) (724,850) L | 02/10/2012.
922042 86 6 | VANGUARD PACIFIC ETF .150,000.000 8,530,500 56.870 8,530,500 9,065,160 46,950 253,050 (664,500) (664,500) L | 05/02/2013.
9299999. Total - Common Stocks - Mutual Funds. 21,429,950 XXX 21,429,950 21,297,440 258,420 635,353 0 (1,605,750) 0 (1,605,750) 0 XXX XXX
9799999. Total - Common Stock 847,688,594 XXX 847,688,594 549,500,945 1,410,859 12,046,584 0 63,141,547 2,957,403 60,184,144 0 XXX XXX
9899999. Total Common and Preferred Stock 847,688,594 XXX 847,688,594 549,500,945 1,410,859 12,046,584 0 63,141,547 2,957,403 60,184,144 0 XXX XXX

(a) For all common stocks bearing the NAIC market indicator "U" provide: the number of such issues

22, the total $ value (included in Column 8) of all such issues $.....11,446,204.
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Bonds - U.S. Government
912828 D5 6 |US TREASURY. VARIOUS, 39,770,703 40,000,000
912828 F9 6 |US TREASURY. BANCAM ROBERTS 5,911,467 5,880,000 10,720
912828 PC 8 |U S TREASURY. 01/31/2014......... BANK AMERICA MERRILL 5,184,180 5,000,000 29,006
912828  SF 8 |US TREASURY. 04/30/2014......... BANK AMERICA MERRILL 9,729,688 | ....oorvvvverreeresiriesrerressineeenee 10,000,000 41,436
912828  UN 8 | U S TREASURY. 01/31/2014......... BANK AMERICA MERRILL 3,817,031 4,000,000 37,391
912828 WJ 5 |US TREASURY. 08/28/2014......... VARIOUS. 17,023,438 | ..o 17,000,000 criiiisinn. 107,337
0599999. Total - Bonds - U.S. Government. 81,436,507 | .ooovcvvecviinrinsssssssisinsssssseeee 81,880,000 380,781
Bonds - All Other Government
110709  GC 0 | BRITISH COLUMBIA PROV CDA C VARIOUS 3,201,383 3,415,000 25,144
135087 A7 9 | CANADA GOVT C VARIOUS, 24,906,212 24,844,000 41,958
135087 B2 9 | CANADA GOVT C VARIOUS, 230,989 231,000 721
135087 B4 5 | CANADA GOVERNMENT. c 12/19/2014......... VARIOUS. 5,994,786 5,713,000 19,196
135087  C8 5 | CANADA GOVT C 08/25/2014......... VALEUS MOB. 2,513,904 2,490,000 16,236
135087 D2 7 | CANADA GOVT C 09/02/2014......... LAURENTI 21,883,188 | ....oovvvererrrerernnrririnssssenssssssssnsennne 21,881,000 26,227
135087  ZJ 6 | CANADA GOVT c 11/04/2014......... VARIOUS 9,143,692 8,345,000 115,911
135087  ZS 6 | CANADA GOVT C 12/16/2014......... VARIOUS, 12,555,707 | oo 10,219,000 98,132
614852 NQ 0 | MONTREAL QUE [CF— 05/22/2014......... NBCS SECURITY. 1,506,309 | oovvveerrrreenerneeeenneneneseesneeesneeee 1,514,000 170
68323A  CC 6 | PROVINCE OF ONTARIO C VARIOUS. 14,430,813 | oo 15,168,000 211,508
68323A CG 7 |ONTARIO PROV C NBCS SECURITY. 2,831,491 2,712,000 27,566
748142 ER 0 | PROVINCE OF QUEBEC C VARIOUS 6,757,344 | ..o 7,051,000 77,466
74814Z ES 8 | QUEBEC PROV. C 09/10/2014......... LAURENTI 3,686,654 3,486,000 5,014
1099999. Total - Bonds - All Other Government. 109,642,472 | oo 107,069,000 665,249
Bonds - U.S. States, Territories and P
574193  KJ 6 |MARYLAND ST 07/28/2014......... MORGAN STANLEY. 1,215,940 | ooovvvcirirceircicnceeeeeeee 1,000,000
882723 MU 0 |TEXAS ST 06/20/2014......... BANK AMERICA MERRILL 2,479,148 2,075,000
1799999. Total - Bonds - U.S. States, Territories & Possession 3,695,088 3,075,000 0
Bonds - U.S. Political Subdivisions of States
166393 3N 6 | CHESTERFIELD CNTY VA GOLDMAN SACHS 1,513,614
343136 3Q 8 | FLORIDA STATE TURNPIKE AUTH BANK AMERICA MERRILL 1,159,220
613340 2H 0 | MONTGOMERY CNTY MD. 01/08/2014......... BANK AMERICA MERRILL 417,939 350,000 2,285
64966L  KP 5 |[NEWYORKNY. 03/13/2014......... CITIGROUP 157,640 | oo 1,000,000
2499999. Total - Bonds - U.S. Political Subdivisions of State 4,248 413 3,675,000 2,285
Bonds - U.S. Special R and Special A
010609 AN 5 | ALABAMA ST PUB SCH & COLL 07/02/2014......... GOLDMAN SACHS 1,162,230 | cooovvvceenrcceencceenesese e 1,000,000
04109F  BA 5 | ARKANSAS ST DEV FIN AUTH HOSP REVENUE 12117/2014......... CSFIRST. 147,080 | oo 1,000,000
041826 M8 8 | ARLINGTON TEX INDPT SCH D RAYMOND JAMES, 2,285,400 2,000,000
13068L  NK 7 | CALIFORNIA ST PUB WKS BRD NATIONAL FINANCIAL SERVICES CO 579,785 500,000
167615  TX 1 |CHICAGO IL PARK DISTRICT FTN FINANCIAL 1,642,214 | oo 1,400,000 23,139
29270C  C3 7 |ENERGY NORTHWEST WASH ELEC 05/28/2014......... MERGER 326,410 315,000
29270C C8 6 |ENERGY NORTHWEST WASH ELEC 05/28/2014......... MERGER 709,812 685,000
31292L DN 2 |FHLMCPC 01/31/2014......... MORGAN STANLEY. 23,819,326 21,840,070 36,400
31307G  MD 8 |FHLMCPC 05/30/2014......... MORGAN STANLEY. 2,146,882 2,034,507 3,165
31307G  TL 3 |FHLMCPC 05/30/2014......... MORGAN STANLEY. 2,999,856 2,842,834 4,422
3132M5 G2 2 |FHLMCPC 02/27/2014......... CANTOR 8,570,105 7,990,774 11,986
3132M6 YN 4 [FHLMCPC MORGAN STANLEY. 8,760,348 8,265,698 11,939
3132MA BV 2 |FHLMCPC BANC OF AMERICA. 6,223,954 5,867,331 7,823
3137B7  YY 9 |FHLMCPC WELLS FARGO, 3,059,781 3,000,000 6,980
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3137BB BD 1 |FHLMCPC 06/12/2014......... CIT GROUP 3,604,829 3,500,000 7,908
3138LR  7M 8 | FNMAPASS-THRU LNG30Y. 02/11/2014......... RBC CAP. 12,928,253 | .ovovvveceresrinresrenssess s 12,010,570 18,016
3138XC F3 1 |FNMAPASS-THRU LNG30Y. JP MORGAN 9,154,115 8,808,650 8,809
3138Y5 5D 4 | FNMA PASSTHRU PIERPOINT. 9,920,750 9,625,955 15,241
373295 KP 8 [ GEORGIA MUN GAS AUTH GAS. JP MORGAN 1,759,568 | .oovvvverervessssnnineennneessssinsessesseess 1,600,000
45203H A2 8 |ILLINOIS FIN AUTH REV. 08/06/2014......... BARCLAYS 2,423,240 | cooovvoreeirien 2,000,000
46613P  2E 5| JEAFLAWTR & SWR SYSREV 06/26/2014......... JP MORGAN TT8,812 | coeerevvecssinennneeesssssssessenseens 1,480,000
592112 GE 0 [ METROPOLITAN GOVT NASHVILLE 06/25/2014......... FIDELITY CAP. 1,786,050 | ovvvvverervecsnninnnnnneessssinsessenseens 1,500,000 37,292
59447P  5) 6 | MICHIGAN FIN AUTH 12/11/2014......... RBC CAP. 1,257,496 | .o 1,070,000
647207 AP 4 [ NEW MEXICO MUN ENERGY ACQ 07/24/2014......... RBC CAP. 1,000,000 | ooovvvervrressiininnnneessiniesreeees 1,000,000
794665  FX 2 | SALES TAXASSET RECE 09/24/2014......... JP MORGAN TATTATE | e 1,250,000
796253  3M 2 [ SAN ANTONIO TEX ELEC 09/24/2014......... BANCAM ROBERTS 1,180,100 | ovvvvvererrcesessninivenssesssneeeresseens 1,000,000
914378 GF 5 [ UNIVERSITY KY GEN RCPTS 06/26/2014......... MORGAN STANLEY. 1,435,785 [ oo 1,300,000
938429  J3 2 [ WASHINGTON CNTY ORE SCH D PIPER JAFFRAY 1,269,893 | oovvvverrrreesessnininnnssessssessesseens 1,035,000
93978H FG 5 | WASHINGTON ST HLTH CARE FACS AUTH PERSHING DLJ 876,158 750,000 8,854
956724 AL 2 | WEST VAWTR DEV AUTH CIT GROUP 1,720,004 | oo 1,430,000
958697 JJ 4 [ WESTERN MINN MUN PWR AGY. 07/01/2014......... CITIGROUP 1,816,063 1,510,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments 118,821,474 109,611,389 201,974
Bonds - Industrial and Miscellaneous
00104U  AC 2 | AEP TEXAS CTR FDG 03/31/2014......... NOMURA 974,297 1,000,000 9,641
009158 AV 8 [ AIRPRODS & CHEMS INC 07/28/2014......... BARCLAYS 1,993,440 2,000,000
02582)  GS 3 | AMERICAN EXPRESS 06/24/2014......... CIT GROUP 1,999,960 2,000,000
0258M0 DR 7 | AMERICAN EXPRESS CR 09/18/2014......... DEUTSCHE BANK 499,330 500,000
03524B  AE 6 | ANHEUSER-BUSCH INBEV S.A 01/22/2014......... BANK AMERICA MERRILL 999,750 1,000,000
037833  AS 9 [APPLE INC GOLDMAN SACHS 1,998,320 2,000,000
06051G ~ FB 0 | BANK OF AMERICA CORP BANK AMERICA MERRILL 999,270 1,000,000
06051G ~ FD 6 | BANK AMER CORP BANK AMERICA MERRILL 1,499,580 | .oovvvvvrvrrecresnnininnneeessssinssesensees 1,500,000
06739F  HV 6 [ BARCLAYSBKPLC 05/12/2014......... BARCLAYS LI 1,650,000
07330N  AJ 4 |BB&TBRHBKG & TR CO GLOB 02/27/12014......... DEUTSCHE BANK 999,160 1,000,000
07383F  7W 2 [ BEAR STEARNS CMBS 2005-PW. 01/02/2014......... CORRECTION 34,143 34,143
09658U  AD 1 | BMW VEHICLE OWNER TRUST 10/08/2014......... RBC CAP. 4,599,506 | ..ovovvreresciinnnrnrenssiniiseneee oo 4,600,000
12189L AR 2 | BURLINGTON NORTHN SANTA FE 03/04/2014......... JP MORGAN 249,183 250,000
124857 AM 5 | CBS CORP, 08/11/2014......... CSFIRST. 1,646,040 | ooovvverrrrccsesnininenseesnseesessees 1,650,000
125896 BM 1 | CMS ENERGY CORP 02/24/2014......... JP MORGAN 999,260 1,000,000
12632X  AD 0 [ CHN EQUIPMENT TRUST 10/16/2014......... CSFIRST. 9,996,555 10,000,000
126408 GZ 0 | CSX CORP, WELLS FARGO 995,790 1,000,000 14,286
126650 CF 5 | CVS CAREMARK CORPORATION BARCLAYS 990,780 1,000,000
149123  CC 3 | CATERPILLAR INC DEL BARCLAYS 999,830 1,000,000
14912L  6E 6 | CATERPILLAR FINL SVCS MTN 08/13/2014......... JP MORGAN 498,990 500,000
161571  FK 5 | CHASE ISSUANCE TRUST 09/26/2014......... J P MORGAN 1,940,313 2,000,000 1,229
172967 HM 6 | CITIGROUP INC 04/01/2014......... CITIGROUP 1,248,075 | oo 1,250,000
17305 FM 2 | CITIBANK CREDIT CARD ISSUANCE TRUST. 01/17/2014......... CITIGROUP 4,997,493 5,000,000
17322A  AD 4 | CITIGROUP COMMERCIAL MORTGAGE TRUST. 09/26/2014......... VARIOUS. 6,812,835 6,500,000 3,017
189054 AU 3 | CLOROX COMPANY 12/04/2014......... JP MORGAN 2,497,675 2,500,000
20030N  BJ 9| COMCAST CORP NEW. 02/19/2014......... BANK AMERICA MERRILL 497,130 500,000
20030N  BL 4 | COMCAST CORP NEW. 08/05/2014......... CSFIRST. 999,120 1,000,000
202795 JC 5 | COMMONWEALTH EDISON CO 01/06/2014......... JP MORGAN VAT AAT | e 1,150,000
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205887 BR 2 | CONAGRA FOODS INC 02/11/2014......... JEFFERIES & CO. 1,420,110 | oo 1,500,000 2,533
233851  BE 3 | DAIMLER FINANCE NORTH AME 03/03/2014......... BARCLAYS. 1,646,882 | ...ooovoverecrreccsiisnsssinsessnins 1,650,000
233851  BH 6 | DAIMLER FINANCE NORTH AME BANK AMERICA MERRILL 997,360 1,000,000
24422E SS9 | DEERE JOHN CAP CORP GOLDMAN SACHS 2,148,796 ,150,000
25179M  AH 6 [ DEVON ENERGY CORPORATION JP MORGAN 1,479,600 ,250,000 8,750
254683  BK 0 [ DISCOVER CARD EXE TR 2014 07/29/2014......... RBC CAP. 3,998,238 4,000,000
26441C AN 5 | DUKE ENERGY CORP NEW 04/01/2014......... RBC CAP. 999,410 1,000,000
26875P AL 5| EOGRES INC 03/18/2014......... JP MORGAN 998,440 1,000,000
26884A  BC 6 | ERP OPER LTD PARTNERSHIP 06/16/2014......... USB SECURITIES 1448550 | .o 1,450,000
29379V BB 8 | ENTERPRISE PRODS OPER LLC 02/05/2014......... CITIGROUP 998,110 1,000,000
29379V BE 2 | ENTERPRISE PRODS OPE. 10/02/2014......... CIT GROUP 996,810 1,000,000
316773  CQ 1 |FIFTH THIRD BANCORP. 02/25/2014......... DEUTSCHE BANK 499,295 500,000
31677Q BC 2 |FIFTH THIRD BKCIN 09/02/2014......... DEUTSCHE BANK 1,989,700 2,000,000
345397 WW 9 [ FORD MOTOR CREDIT CO CITIGROUP. 1,800,000 | wooovvvcvveneinieeiesinisnsiiinensins 1,800,000
369604 BG 7 | GENERAL ELECTRIC CO BARCLAYS 2,971,830 3,000,000
37045V AD 2 | GENERAL MTRS CO DEUTSCHE BANK 1,023,750 | woovvvvsvvernscsnnsssssenssninssnseens 1,000,000 13,028
38141E  C2 3 | GOLDMAN SACHS GRP INC 06/30/2014......... GOLDMAN SACHS 998,680 1,000,000
38141G VM 3 | GOLDMAN SACHS GROUP INC 02/26/2014......... GOLDMAN SACHS 996,980 1,000,000
38145X  AA 1| GOLDMAN SACHS GROUP INC 08/05/2014......... GOLDMAN SACHS 4,029,270 | coovvveeeresininnrnrens e 4,000,000 1,750
43814G  AD 2 |HONDAAUTO RECV 05/13/2014......... BANK AMERICA MERRILL 5,999 444 6,000,000
446438  RG 0 [ HUNTINGTON NATL BANK 02/26/2014......... DEUTSCHE BANK 998,420 1,000,000
44890R  AD 3 [HYUNDAIAUTORECV TR 01/28/2014......... CITIGROUP, 2,999,348 3,000,000
452308 AT 6 | ILLINOIS TOOL WKS INC 02/18/2014......... JP MORGAN 2,192,256 2,200,000
46625H  JT 8 [ JPMORGAN CHASE & CO 01/21/2014......... JP MORGAN 3,480,470 3,500,000
501044 CZ 2 [KROGER CO WELLS FARGO 999,680 1,000,000
50116P  AD 2 |KUBOTACROWNERTR VARIOUS 5,499,773 5,500,000 510
55616X AL 1 |MACYS RETAIL HLDGS INC CS FIRST. 1,498,485 | ...ovvvcverrscsvrsssssensninsssnsiees 1,500,000
587729  AD 6 | MERC-BENZ AUTO RECV TR 20 07/01/2014......... DEUTSCHE BANK 2,499,562 2,500,000
59156R  BH 0 | METLIFE INC 04/07/2014......... BANK AMERICA MERRILL 1,999,840 2,000,000
609207  AA 3 [ MONDELEX INTL INC 01/09/2014......... BARCLAYS 2,986,230 3,000,000
609207 AB 1 [ MONDELEX INTL INC 01/09/2014......... RBSSCOTT. 3,346,382 3,350,000
61166W AU 5| MONSANTO CO 06/26/2014......... JP MORGAN 1,998,800 2,000,000
61746B DM 5 | MORGAN STANLEY 01/21/2014......... MORGAN STANLEY. 1,494,480 | ..oooovvveensneercsiesnssiinsessnins 1,500,000
61746B  DQ 6 | MORGAN STANLEY 04/23/2014......... MORGAN STANLEY. 2,626,786 2,650,000
61761 VL 0 [ MORGAN STANLEY. 10/20/2014......... MORGAN STANLEY. 2445737 | oo 2,450,000
65364U  AK 2 | NIAGARA MOHAWK PWR CORP WELLS FARGO 999,990 1,000,000
654740  AH 2 [ NISSAN MTR ACCEP CORP. CITIGROUP. 999,530 1,000,000
65477TW  AD 8 | NISSAN MOTOR ACCEPTANCE BANK AMERICA MERRILL 5,499,172 5,500,000
664397  AK 2 [ NORTHEAST UTILITIES 12/03/2014......... WELLS FARGO 1,930,280 2,000,000 5,756
69353R  CH 9 |PNCBKN APITTSBURGH PA 01/23/2014......... CITIGROUP 1,996,040 2,000,000
69353R DD 7 |PNCBKN APITTSBURGH PA 06/17/2014......... MORGAN STANLEY. 1,495,320 | .oooovveverresscsciiinneeessssiissennes 1,500,000
69353R  DZ 8 |PNCBANKNA 09/15/2014......... SALOMON BROS 1,998,540 2,000,000
70109H AL 9 | PARKER-HANNIFIN CORP. 11/18/2014......... MORGAN STANLEY. 997,800 1,000,000
72650R  BF 8 | PLAINS ALL AMERN PIP 09/02/2014......... JP MORGAN 748,815 750,000
828807 CS 4 | SIMON PPTY GROUP LP. 09/03/2014......... DEUTSCHE BANK 1,646,766 | ...ooovcvvencrcnrercssienssiinssssiins 1,650,000
842434  CM 2 | SOUTHERN CALIF GAS C 09/08/2014......... BANK AMERICA MERRILL 996,340 1,000,000
84756N  AD 1| SPECTRA ENERGY PARTNERS 03/24/2014......... VARIOUS 2,636,040 2,500,000 28,500
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871829 AT 4 |SYSCO CORP 09/23/2014......... GOLDMAN SACHS 14T 482 | oot 1,150,000
89231M  AD 7 [ TOYOTA AUTO RECEIVABLES. 03/11/2014......... CITIGROUP, 4,999,367 5,000,000
90664Z AV 2 [ UNION GAS LTD T D SECURITES. 837,782 840,000 262
913017 BV 0 | UNITED TECHNOLOGIES CORP GOLDMAN SACHS 1,000,920 ,000,000 6,200
92343V BY 9 | VERIZON COMMUNICATIONS INC CITIGROUP. 998,380 1,000,000
92553P  AX 0| VIACOMINC 03/04/2014......... DEUTSCHE BANK 495,960 500,000
92867P  AD 5 | VOLKSWAGEN AUTO LOAN ENHANCED TRUST. 08/28/2014......... WELLS FARGO 1,990,000 2,000,000 838
92890K  BA 2 | WFRBS COML MTG TRUST 09/26/2014......... WELLS FARGO 3,075,352 3,000,000
92938V AQ 8 | WF-RBS COMMERCIAL MORTGAGE TRUST. 09/11/2014......... RBS SCOT 7,821,631 [ coooovreesssiircescsniien 7,500,000 17,600
92939F AU 3 [ WF-RBS COMMERCIAL MORTGAGE TRUST 07/18/2014......... RBS SCOT 3,089,817 3,000,000 3,372
931142 DP 5 [ WAL-MART STORES INC 04/15/2014......... JP MORGAN 996,120 1,000,000
94106L  AZ 2 [ WASTE MGMT INC 05/05/2014......... JP MORGAN 1,994,960 2,000,000
94974B  GA 2 | WELLS FARGO CO MTN 09/02/2014......... WELLS FARGO 1,645,545 | ..oooovvercsnecrcsisssssiinsessnins 1,650,000
949752 BU 9 | WELLS FARGO FINL CDA CORP. CIBC. LIS T 1,115,000
94989A AU 9 | WELLS FARGO COMMERCIAL MORTGAGE TRUST WELLS FARGO 5,149,895 5,000,000 13,715
96950F  AM 6 | WILLIAMS PARTNERS L P DEUTSCHE BANK 997,910 1,000,000
984121 CJ 0 | XEROX CORP 05/06/2014......... CITIGROUP 1,843,870 | w.ooovvvecrrscseerssssensnsnssssiees 1,850,000
025802 AL 0 [ AMERICAN EXPRESS CANADA C 02/05/2014......... T D SECURITIES 984,832 945,000 6,431
05590H AG 2 |BMW CDAINC. C 12/09/2014......... FIDELITY CAP. 968,676 955,000 938
07329V AK 6 | BCIMC REALTY CORP C 01/09/2014......... SCOTIA 828,458 840,000 1,292
07813Z  BC 7 |BELL CANADA C 01/08/2014......... SCOTIA 859,522 919,000 9,531
13591Z 8P 8 [ CANADIAN IMPERIAL BK (o 05/22/2014......... HSBC 4,980,824 | ..oovvvrereinnnnne s 4,835,000 59,901
17039A  AB 2 | CHOICE PROPERTIES REIT [oR— 01/08/2014......... T D SECURITES. BB L N 1,091,000 1,172
319438 BV 1 |FIRST CAPRLTY INC C 01/10/2014......... RBC DEXIA 1,004,580 | oovvvvverressesnninsinnneesssinnssssensees 1,000,000
37252B  AC 6 | GENWORTH MI CDA INC C SCOTIA 486,000 | ...ooovcverercsiiennsissnisninssnd 486,000
633067 WR 0 [ NATIONAL BK CDA MONTREAL C NATIONAL FINANCIAL SERVICES CO. 751,271 745,000 5,523
68214W  AH 1| OMERS REALTY CORP. C RBC DEXIA 810,413 841,000 3,095
780085 5B 8 | ROYAL BANK CDA C 12/05/2014......... NBC CLEAR 3,564,925 3,500,000 514
780086  JX 3 | ROYAL BANK CDA C 12/04/2014......... RBC DEXIA 1,409,782 | oo 1,410,000
78010U SN 8 | ROYAL BK OF CDABD CDS | 03/04/2014......... RBC CAP. 1,449,449 | oo 1,450,000
803102  AA 7 [SAPUTOINC C 11/21/2014......... NBCS SECURITY. 500,000 500,000
86721Z AL 3 [ SUNCOR ENERGY INC [oRm— 11/20/2014......... TD WATER 501,305 503,000
87971M  AQ 6 | TELUS CORP. [o— 01/08/2014......... T D SECURITES. 573,319 609,000 6,707
891145 2R 4 [ TORONTO DOMINION BK ONT [o—— 12/17/2014......... TD WATER 1,124,000 | woovvvvsvenescneesesieeniinsnies 1,124,000
891192  AE 3 | TORONTO HYDRO CORP C 01/09/2014......... RBC DEXIA 710,244 755,000 5,779
06739F  HT 1 | BARCLAYS BKPLC R BARCLAYS 999,950 1,000,000
111021 AK BRITISH TELECOMMUNICATION R CITIGROUP. 999,020 1,000,000
22546Q AP 2 | CREDIT SUISSE NEW YORK F CITIGROUP 497,180 500,000
3899999. Total - Bonds - Industrial and Miscellaneous. 215,535,031 214,547,143 231,870
8399997. Total - Bonds - Part 3 533,378,985 519,857,532 1482,159
8399998. Total - Bonds - Summary Item from Part 5 71,308,409 70,211,000 251,221
8399999. Total - Bonds 604,687,394 590,068,532 1,733,380
Common Stocks - Industrial and Miscellaneous
031162 10 0 [ AMGEN INC 11/07/2014......... BONY. 10,000.000 1,697,562 XXX
032654 10 5 | ANALOG DEVICES 09/08/2014......... BONY 105,000.000 5,459,702 XXX
057224 10 7 | BAKER HUGHES, INC 10/27/2014......... BONY. 80,000.000 5,184,530 XXX
151020 10 4 | CELGENE CORP 07/2412014......... BONY. 20,000.000 1,717,332 XXX
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192446 10 2 | COGNIZANT TECHNOLOGY SOLUTION 12/08/2014......... BONY. 50,000.000 2,616,250 XXX
291011 10 4 [EMERSON ELEC CO. 09/04/2014......... BONY. 40,000.000 2,587,556 XXX
343412 10 2 | FLUOR CORP BONY. 20,000.000 1,198,208 XXX
375558 10 3 | GILEAD SCIENCES BONY. 20,000.000 2,119,912 XXX
38259P 70 6 |GOOGLE INC SPINOFF 20,400.000 5,784,885 XXX
438516 10 6 [ HONEYWELL INTLINC 07/18/2014......... BONY. 40,000.000 3,842,736 XXX
46120 60 2 | INTUITIVE SURGICAL INC 10/27/2014......... VARIOUS 8,000.000 3,820,012 XXX
49338L 10 3 | KEYSIGHT TECHNOLOGIES INC 11/03/2014......... SPINOFF 87,500.000 1,602,515 XXX
526057 10 4 | LENNAR CORP 09/03/2014......... BONY 50,000.000 1,919,585 XXX
58501N 10 1 | MEDIVATION INC 11/06/2014......... BONY 40,000.000 4,200,284 XXX
595112 10 3 [ MICRON TECHNOLOGY INC 07/31/2014......... BONY 50,000.000 1,506,060 XXX
609207 10 5 [ MONDELEX INTL INC 07/15/2014......... BONY 80,000.000 3,056,696 XXX
745867 10 1 | PULTE HOMES INC. 09/03/2014......... BONY. 170,000.000 3,198,981 XXX
76169B 10 2 | REXNORD CORP VARIOUS 132,300.000 3,778,129 XXX
790849 10 3 | STJUDE MED INC BONY. 25,000.000 1,600,408 XXX
79466L 30 2 [ SALESFORCE COMINC BONY. 25,000.000 1,368,310 XXX
806857 10 8 | SCHLUMBERGER LTD 10/27/2014......... BONY. 20,000.000 1,870,164 XXX
828806 10 9 [ SIMON PROPERTY GROUP 10/22/2014......... BONY. 10,000.000 1,723,946 XXX
854502 10 1 | STANLEY BLACK & DECKER INC 10/23/2014......... MORGAN STANLEY 20,000.000 1,780,442 XXX
882508 10 4 [ TEXAS INSTRS INC 07/24/2014......... BONY 65,000.000 3,140,614 XXX
90130A 10 1 | TWENTY-FIRST CENTURY. 08/18/2014......... BONY 130,000.000 4,667,780 XXX
913017 10 9 | UNITED TECHNOLOGIES CORP. 08/19/2014......... BONY. 35,000.000 3,835,589 XXX
91913Y 10 0 | VALERO ENERGY CORP 11/05/2014......... BONY. 40,000.000 1,967,236 XXX
958102 10 5 | WESTERN DIGITAL CORP. 12/09/2014......... BONY. 10,000.000 1,057,563 XXX
48833 10 0 | WEATHERFORD INTERNATIONAL BONY. 100,000.000 1,655,220 XXX
Y2573F 10 2 [ FLEXTRONICS INTL LTD, BONY. 100,000.000 1,065,030 XXX
001940 10 5 | ATS AUTOMATION TOOLING SYS C VARIOUS. 28,700.000 412,662 XXX
008916 10 8 [ AGRIUM INC C 12/16/2014......... VARIOUS 3,100.000 326,894 XXX
052778 20 9 | AUTOCANADA INC. C 12/16/2014......... VARIOUS 1,500.000 66,765 XXX
05651W 20 9 | BADGER DAYLIGHTING LTD C 10/01/2014......... VARIOUS, 6,800.000 366,033 XXX
09202D 20 7 | BLACK DIAMOND GROUP LTD, C 11/21/2014......... VARIOUS 11,700.000 357,161 XXX
103309 10 0 |BOYD GROUP INCOME FD o 12/17/2014......... VARIOUS 9,900.000 345,015 XXX
112585 10 4 | BROOKFIELD ASSET MANAGE [CR— 12/16/2014......... VARIOUS 7,800.000 394,370 XXX
125491 10 0 | CIFINANCIAL CORP [CR— 12/16/2014......... VARIOUS 13,900.000 479,539 XXX
136375 10 2 | CANADIAN NATLRY CO. C 12/16/2014......... TD WATER 2,500.000 192,709 XXX
136385 10 1| CANADIAN NATRESLTD C VARIOUS. 3,200.000 129,095 XXX
136457 10 0 | CANADIAN PAC RY LTD C VARIOUS 1,200.000 272,974 XXX
151350 10 9 [ CENOVUS ENERGY INC C VARIOUS 12,700.000 298,079 XXX
172454 10 0 | CINEPLEX INC C 12/16/2014......... VARIOUS, 15,000.000 622,147 XXX
22576C 10 1 | CRESCENY POINT ENERGY TRUST C 12/16/2014......... VARIOUS, 3,000.000 84,577 XXX
249906 10 8 | DESCARTES SYS GROUP INC C 12/16/2014......... VARIOUS 13,200.000 203,021 XXX
256757 10 7 [ DOLLARAMA INC o 12/16/2014......... VARIOUS 3,200.000 201,358 XXX
286181 20 1 | ELEMENT FINANCIAL CORP [oR— 12/16/2014......... VARIOUS 14,200.000 188,359 XXX
335934 10 5 [ FIRST QUANTUM MINERALS, [oR—— 12/16/2014......... VARIOUS 11,100.000 251,793 XXX
351858 10 5 | FRANCO NEVADA CORP 12/16/2014......... VARIOUS 5,900.000 352,256 XXX
375916 10 3 | GILDAN ACTIVEWEAR INC 12/16/2014......... RBC DEXIA 700.000 46,001 XXX
380956 40 9 [ GOLDCORP INC C 12/16/2014......... VARIOUS 7,300.000 194,710 XXX
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39945C 10 9 | CGIGROUPINC [CR— 12/16/2014......... RBC DEXIA. 2,500.000 103,221 XXX
458237 10 6 | INTACT FINL CORP [CR— 12/16/2014......... VARIOUS. 3,800.000 294,664 XXX
552704 10 8 | MEG ENERGY CORP. [CR— VARIOUS. 5,200.000 121,786 XXX
554282 10 3 [ MACDONALD DETTWILER & ASSOC c VARIOUS, 2,800.000 232,267 XXX
56501R 10 6 | MANULIFE FINANCIAL CORP c VARIOUS 17,100.000 366,237 XXX
68272K 10 3 | ONEX C 12/16/2014......... VARIOUS 4,500.000 280,162 XXX
717046 10 6 [ PEYTO EXPL & DEV CORP C 12/16/2014......... VARIOUS, 4,800.000 166,629 XXX
73755L 10 7 [ POTASH CORP SASK INC C 12/16/2014......... VARIOUS, 3,500.000 135,813 XXX
780087 10 2 [ ROYAL BK CDA MONTREAL QUE o] 12/16/2014......... VARIOUS, 3,300.000 260,975 XXX
81373C 10 2 | SECURE ENERGY SERVICES INC c 12/16/2014......... VARIOUS 6,000.000 109,025 XXX
820439 10 7 [ SHAWCORLTD [CR— 12/16/2014......... TD WATER 1,000.000 42,037 XXX
846785 10 3 [ SPARTAN ENERGY CORP. [CF— 12/16/2014......... VARIOUS. 68,700.000 263,266 XXX
866796 10 5 [ SUN LIFE FINANCIAL SVCS CAN [CR— 12/16/2014......... VARIOUS. 23,700.000 923,785 XXX
867224 10 7 [ SUNCOR ENERGY INC [CR— VARIOUS. 1,900.000 66,803 XXX
87971M 99 6 | TELUS CORP C VARIOUS 4,300.000 178,241 XXX
89156V 10 6 | TOURMALINE OIL CORP. C VARIOUS, 3,500.000 148,481 XXX
89353D 10 7 | TRANSCANADA CORP. C 12/16/2014......... VARIOUS, 7,200.000 382,860 XXX
91911K 10 2 | VALEANT PHARMACEUTICALS INTERNATIONAL C 12/16/2014......... VARIOUS, 600.000 93,242 XXX
G2554F 11 3 | COVIDIEN LTD R 11/07/2014......... BONY. 30,000.000 2,776,215 XXX
G60754 10 1 | MICHAEL KORS HOLDINGS LTD R 11/11/20%4......... BONY. 65,000.000 4,996,201 XXX
9099999. Total - Common Stocks - Industrial and Miscellaneous 98,650,665 XXX 0
9799997. Total - Common Stocks - Part 3 98,650,665 XXX 0
9799998. Total - Common Stocks - Summary ltem from Part 5 4,291,926 XXX
9799999. Total - Common Stocks 102,942,591 XXX 0
9899999. Total - Preferred and Common Stock 102,942,591 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks. 707,629,985 XXX




Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
1" 12 13 14 15
F Current
0 Year's Other- Bond Interest
r Unrealized Than- Total Foreign Foreign | Stock Stated
ei Prior Year Valuation | Current Year's| Temporary | Total Changein| Exchange Book/Adjusted Exchange | Realized Gain| Total Gain Dividends | Contractual
g| Disposal Number of Book/Adjusted Increase | (Amortization) | Impairment BJ/ACV. Changein | Carrying Value at | Gain (Loss)| (Loss) on (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value (Decrease) / Accretion Recognized (11+12-13) B./AC.V. Disposal Date | on Disposal Disposal Disposal During Year Date
Bonds - U.S. Government
36207K WC 0 [ GOVT NATL MTGE ASSN .| 12/01/2014. | MORTGAGE PAYDOWN 4,741 4,741 4,721 4,740 1 1 4,741 0 221 | 09/15/2029.
912828 KQ 2 |USTREASURY. .| 10/31/2014.| GOLDMAN SACHS ....14,967,969 | .......14,000,000 | ......13,909,689 | .......... 13947417 | oo | v 7,615 7,615 ..13,955,032 [ oo ...1,012,937 | ....1,012,937 | ......423,234 | 05/15/2019.
912828 ME 7 |US TREASURY .| 12/31/2014. ] MATURITY .....5,880,000 | .........5,880,000 6,007,595 5,912,189 (32,189) (32,189) 5,880,000 0 232,241 | 12/31/2014.
912828 RE 2 |US TREASURY .| 08/28/2014. | VARIOUS ....17,004,453 | .......17,000,000 | ......17,143,633 | .......... ATABLTAT | e [ (16,829) | cvvvvvvvercverrverens | v (16,829) | wvveovevrrerrenens AT 114888 | s weee(110,435) | ....... (110,435) | .......244,575 | 08/31/2018.
912828 VB 3 |US TREASURY .1 10/20/2014. | BANK AMERICA MERRILL ....1,947,813 | ........2,000,000 | .......1,932,422 | ........... 1,936,045 | ..o | v 4,992 4,992 ....1,941,036 6,776 6,776 32,622 | 05/15/2023.
0599999. Total - Bonds - U.S. Government ....39,804,976 | ......38,884,741 | ......38,998,060 | .......... 38,932,108 0 ...(36,410) (] I (36,410) 0 ....38,896,697 0f.... 909,278 | ........ 909,278 | ......932,893 XXX
Bonds - All Other Government
110709  8Y 1 | BRITISH COLUMBIA PROV CDA C| 09/16/2014. | NBC CLEAR 284,848 250,000 288,855 287,336 (560) (560) 286,775 ..(1,928)] ..........8,114 | 06/18/2042.
135087 A4 6 | CANADIAN GOVERNMENT C| 09/02/2014. | LAURENTI ...21,902,330 21,749,000 21,719,389 ...21,720,352 5,217 5217 21,725,569 .329,810 | 09/01/2017.
135087 A6 1 | CANADA GOVT. C| 08/20/2014. | VARIOUS, 6,932,336 7,656,000 ....6,976,090 6,998,556 6,289 6,289 ,004,845 | ...coccovcvcccicne [ c0eneneni(72,509) | ........(72,509) | ......... 20,501 [ 06/01/2023.
135087 A9 5 | CANADA GOVT. C| 04/29/2014. | VARIOUS ...9,306,651 ....9,306,000 9,304,325 9,304,422 401 401 9,304,823 | ..covvvvvvvvvenrcins | 1,828 | 1,828 | i 46,530 | 05/01/2015.
135087 C8 5 [ CANADA GOVT. C| 12/04/2014. | RBC DEXIA, ....1,430,163 ....1,410,000 ...1,423,536 (682) (682) [ ..oovvvveveveveririns [ i 1,422,854 | oo [ 07,309 | 7,309 | s 16,157 | 09/01/2019.
135087 WL 4 | CANADA GOVT. C| 08/20/2014. | VARIOUS ....4,708,532 ....3,396,000 ...5,022,480 | ........... 4,937 422 (32,646) | coovvvvvveveverrrreeees | e ((YACTISY N SRR ISR 4,904,776 | ..ooooovevrrrrinnnns nn(196,244) | ...... (196,244) | ......... 91,948 [ 06/01/2029.
135087 YQ 1 [ CANADA GOVT. C| 08/26/2014. | VARIOUS, ....8,004,825 ....6,655,000 ...7,810,014 1,800,467 | oo | e (UAZ3)] [— e TTAN | o | e 7,792,721 | v | v 212,104 | ........ 212,104 109,439 | 06/01/2041.
135087 YR 9 [ CANADA GOVT. C| 08/25/2014. | VALEUS MOB. 661,416 599,000 ......610,501 605,857 (763) (763) 605,004 56,322 56,322 | ......... 16,647 | 06/01/2019.
135087 ZJ 6 | CANADA GOVT. C[ 01/09/2014. | NBCS SEC........cooomvmermrmmemmsmmssmsmmssssssssssssssssssmssssssssssssssssssss | sssssssssssssssssssssssssssss | covsssssrs 795,675 ......750,000 806,498 803,505 (238) (238) 803,267 cevvrenene(1,592) [ v (7,592)] ...........2,938 | 06/01/2021.
135087 ZQ 0 [ CANADA GOVT. C| 09/11/2014. | LAURENTI 62,910 61,000 63,319 63,059 (535) (535) 62,524 385 385 1,742 | 09/01/2016.
135087 ZS 6 [ CANADA GOVT. C| 01/08/2014. | NBCS SEC 3,291,725 ....3,120,000 3,322,800 3,322,537 (121) (121) 3,322,416 | oo | (30,691)] ........(30,691) | ......... 12,865 | 12/01/2045.
135087 ZX 5 | CANADA GOVT. C| 01/30/2014. | VARIOUS, 8,364,846 8,361,000 8,359,746 8,359,883 83 83 8,359,967 02/01/2015.
13509P CF 8 | CANADA HOUSING TRUST C| 03/13/2014. | HSBC 2,038,360 .2,000,000 ..2,093,180 2,046,390 (6,532) (6,532) 2,039,858 06/15/2015.
448814 JA 2 | HYDRO-QUEBEC C| 09/18/2014. | CASGRAIN CO. 1,864,335 .1,500,000 1,703,730 | v 1,698,269 | ...oovcvveeieereens [ o (AL [ G IVAT: )] I IR 1,696,552 | .....cccocceccrceee 02/15/2050.
683234 ZP 6 | ONTARIO PROV CDA C| 09/12/2014.| NBC CLEAR 2,884,425 ....2,500,000 ....2,688,100 2,683,072 (3,048) (3,048) 2,680,024 06/02/2039.
68323A AX 2 | ONTARIO PROV CDA C| 05/21/2014. | SCOTIA 3,033,570 ....3,000,000 ....2,983,581 2,985,004 | ...coooovcreveicrcreies | v 1,556 1,556 2,986,620 v 48,950 | ... 46,950 | ......... 40,837 [ 09/08/2017.
68323A BN 3 [ ONTARIO (PROVINCE OF) C| 09/11/2014.| NBC CLEAR ...1,999,980 ....2,000,000 ....1,952,960 ....1,954,692 2,927 2927 1,957,619 | s e 82,361 | 42,361 | ......... 45,053 | 06/02/2023.
68323A CC 6 [ PROVINCE OF ONTARIO C| 10/15/2014. | NBCS SECURITY ....6,046,697 5,993,000 5,805,599 400 400 5,805,999 | .oovvrverrrrrecrrnes | e 240,698 | ...... 240,698 | ... 79,305 | 06/02/2045.
74814Z DE 0 | QUEBEC PROVINCE U[ 09/10/2014. | LAURENTI ...3,642,018 3,055,000 3,274,676 3,214,281 (U< ) [— 7431) 3,206,850 | .oovvvvovvrvvereens | e 435,168 | ........ 435,168 | .......129,187 | 06/01/2025.
74814Z EK 5 | QUEBEC PROVINCE C| 09/10/2014.| T D SECURITES. ...1,316,436 ....1,200,000 1,329,444 | 1,325,746 | (GICISEE) ) (1,659 [ o 1,324,087 | e cereernn(1,651) | e (7,651) ] ......... 40,311 [ 12/01/2043.
74814Z ER 0 | PROVINCE OF QUEBEC C| 12/16/2014. | LAURENTI 2,687,774 ....2,612,000 ....2,520,684 511 511 2521196 | .o | e 166,578 | ...... 166,578 | ......... 50,218 | 12/01/2045.
1099999. Total - Bonds - All Other Government ......91,259,852 | ......87,173,000 | ......90,059,507 | .......... 80,110,904 0. (46,290) 0] s (46,290) 0].....89814,436 0[...1445414 | ...1,445414 |...1,287,914 XXX
Bonds - U.S. States, Territories and P ions
13062N D8 7 | CALIFORNIA ST. .| 12/12/2014. | RAYMOND JAMES 604,218 600,000 674,946 621,316 602,424 02/01/2015.
13063B 4K 5 | CALIFORNIA ST .| 04/11/2014. | BARCLAYS 568,035 | ............500,000 575,280 571,505 569,891 10/01/2024.
29270C MA 0 [ENERGY NORTHWEST WASH ELEC .1 05/25/2014. | MERGER ....1,036,222 ....1,000,000 ...1,046,430 | ...........1,037,840 | oo | i (URCTAD - (G2 R IS, 1,036,519 07/01/2023.
452152 MJ 7 |ILLINOIS ST .1 01/08/2014. | CITIGROUP. 384,073 350,000 391,675 385,158 (134) (134) 385,024 08/01/2021.
452152  RE 3 |ILLINOIS ST. .| 07/2412014. | RBC CAP.......oorerreiriisissenrresiviimissnssesssssiisissesssssssssissins. | sveviiensessesssissssnnins | sovessinnnd 440,908 ....400,000 ....462,500 457,364 v (B159) | s ernnr(4,159) 453,205 | cooooovevcecrnis [ v (12,297) ........(12,297) | ......... 16,556 | 04/01/2021.
452152 SM 4 |ILLINOIS ST. .| 07/24/2014. ] DEPFA ACS BANK 552,205 ...500,000 534,905 533,113 (2,221) (2,221) 530,892 21313 21,313 | ... 26,319 [ 07/01/2021.
604129 EE 2 | MINNESOTAST. .1 03/14/2014. | CITIGROUP. 532,455 500,000 556,680 513,315 RN | I £ ) | I (1,739) 511,576 20,879 20,879 | ........ 15,694 | 08/01/2015.
70914P__US 9 [ PENNSYLVANIA ST. .1 09/24/2014. | INVEMED ASSOC 2,993,100 ....2,500,000 ...2975,775 2,968,623 ...(35,714) ...(35,714) 2,932,910 ...60,190 | .......... 60,190 | .......111,806 [ 10/15/2022.
1799999. Total - Bonds - U.S. States, Territories & Possession ....7,111,216 ....6,350,000 L 7218191 | 7,088,234 0 ...(65,794) (N I (65,794) (V] IO 7,022,441 0 ..88775 | .......... 88,775 | .......266,392 XXX
Bonds - U.S. Political Subdivisions of States
167486 LW 7 |[CHICAGO ILL .| 08/04/2014. | PERSHING DLJ ...1,394,341 ....1,300,000 ...1,362,959 | ........... 1,361,984 | ..o | i (4,008) [ ..o eeeees(8,008) [ i 1,357,976 | .oovooviir +...36,365 | ....ouceu 36,365 | ......... 44,417 | 12/01/2021.
167610 7K 4 | CHICAGO ILL PK DIST. .1 01/01/2014. | MATURITY 200,000 200,000 218,804 200,000 0 200,000 0 5,000 | 01/01/2014.
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49474E K8 5 [KING CNTY WASH ] 01/01/2014. | MATURITY....oooovvviiiviiiiimsiiimmssessmssessssssssssssssssssssssssssssssssssses | sssssssssssssasssssessssanss | rerennnens 100,000 | ............100,000 | ............ 111,056 100,000 0 100,000 0 2,500 | 01/01/2014.
74514L QD 2 | PUERTO RICO COMWLTH .101/31/2014. ] JP MORGAN 277,565 250,000 284,630 280,051 (83) (83) 279,967 (2,402) (2402)] .........7.431 | 07/01/2035.
2499999. Total - Bonds - U.S. Political Subdivisions of States. oo 1,971,906 f -........1,850,000 | ......... 1977449 | ... 1,942,035 0f (4,091) 0 ....(4,091) (V] I 1,937,943 0 33,963 33,963 59,348 XXX
Bonds - U.S. Special Revenue and Special Assessment
011842 RJ 2 |ALASKASTINTL ARPTS REVS .....cccooviiveriirmrrnernrnrenanns o[ 10/01/2014. | MATURITY cooovvrrrrrreeimmisensesresressiseensssssssssassssessessessens | svevssnmenessessessessennins | seveesennnns 375,000 ...375,000 | ... 401,340 380,101 (5,101) (5,101) 375,000 (V)N 15,000 | 10/01/2014.
29270C QF 5 | ENERGY NORTHWEST WASH ELE. [ 07/01/2014. | MATURITY c.oovvviarrrriiiimiscsnessisnissssssesssssssssssesssssesssssensens | svvveossensessssssssinnns | soveisrens 100,000 ...100,000 | ............ 111,100 100,945 (945) (945) 100,000 0 5,000 | 07/01/2014.
3128H6 MY 7 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN..........cccocmmncrnririicrsnencnnseienines | covvinessensesssisisiisins | coviisienns 306,603 ...306,603 | ........... 310,538 307,261 (658) (658) 306,603 0 [......7,422 | 08/01/2018.
3128K7 U5 5 [FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN.........coocveveveveveveneressmsnesesssesssssenes [ sossssssssasssssssasassasnnns | orerenens 491,700 491700 | .. 469,957 489,280 2419 2419 491,700 0 09/01/2035.
3128KG FP 8 | FHLMC .| 12/01/2014. | MORTGAGE PAYDOWN ..113914 117,074 113,968 113,914 0 11/01/2036.
3128KK XU 8 | FHLMC PC .| 10/15/2014. | MORTGAGE PAYDOWN 180,287 181,752 181,752 180,287 0 01/01/2037.
3128LB AZ 1 [FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 11,954 .12,735 12,010 11,954 0 05/01/2038.
3128M4 CP 6 | FHLMC PC .| 12/01/2014. | MORTGAGE PAYDOWN..........ooovvvemmvmvemmsesessmssessssssssssssnes [ ossssmsesssmmasssasassnnanns | nnanens 426,867 ...426,867 | ........... 417,730 425,307 426,867 0 12/01/2036.
3128MM CK 7 | FHLMC PC .| 12/01/2014. | MORTGAGE PAYDOWN..........cocvvvemmvmvemmsesemsmsssssssssssssssnes [ ossssssssssmmasssanmssnnanss | e 723,816 ..723816 | .......... 725,795 724,004 723,816 0 09/01/2020.
3128P7 BH 5 [FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN..........oocvevemmvmvemmsesessmssssemssssssnsenes [ osssssmssmsmsssssasmnsnnns | reonnens 344,808 ...344,808 | .......... 349,280 345,220 344,808 0 12/01/2025.
3128P7 CB 7 | FHLMC PC. .| 12/01/2014. | MORTGAGE PAYDOWN 282,110 282,110 289,824 282,467 282,110 0 02/01/2026.
3128PE 4N 5 | FEDERAL NATL MG .| 12/01/2014. | MORTGAGE PAYDOWN 94,307 94,307 96,045 94,457 94,307 0 10/01/2021.
31292L DN 2 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN aieeeern3TT6,709 [ 1oiii3,776,709 | e, 118,973 | everivnreririnens | eevvvvnnenesnennssseens | eeveveeed (CYAGT YN IO (47,644) 3,776,709 0 07/01/2041.
312942 CB 9 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN.........coovvevevevivivmsevessmssesesssesssssenes [ sessssssssasmsasssassssnsanns | orerenenens 541,510 ...541,510 559,806 543,277 RN I (<74 T I coovenenennn(1,767) 541,510 0 09/01/2040.
312945 TE 8 | FEDERAL NATL MG .| 12/01/2014. | MORTGAGE PAYDOWN.........ccocvevevmvevimmmenessmssesesssesssssenes | ossssssesasmsmsssasessasanns | oresnannens 579,132 ..579,132 | . 612,342 CIURY(C Y (1,344) [ oo ...(1,344) 579,132 0 02/01/2041.
31294K M4 4 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 230,911 230,911 239,606 231,875 (964) (964) 230,911 0 01/01/2018.
31296S M3 7 [FHLMC .| 12/01/2014. | MORTGAGE PAYDOWN ...106,661 ....106,661 108,644 106,967 (307) (307) 106,661 0 01/01/2034.
31297C HD 5 |[FHLMC .| 12/01/2014. | MORTGAGE PAYDOWN 368,951 368,951 368,102 368,876 75 75 368,951 0 5,764 | 07/01/2034.
31297S R6 4 [FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN..........ocovmvemmvmvemmsmsessmsssssmssssssssenes [ osssssmssasmsssssasmssannnns | s 121,151 LA121151 | 117,592 120,544 607 607 121,151 0 ...4,222 | 08/01/2030.
31298N UG 8 [FHLMC GOLD PC .| 12/01/2014. | MORTGAGE PAYDOWN 25,712 25,712 26,523 25,850 (138) (138) 25,712 0 812 | 05/01/2031.
31307G MD 8 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 55,548 55,548 58,616 (925) (925) 55,548 0 575 | 03/01/2029.
31307G TL 3 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 16,529 | s 76,529 80,756 cevverenee 1,207) | v ..(1,207) 76,529 0 766 | 03/01/2029.
3132GG AX 3 | FEDERAL NATL MG .| 12/01/2014. | MORTGAGE PAYDOWN 233,361 233,361 246,560 233,448 (87) (87) 233,361 0 6,207 | 08/01/2041.
3132HM TF 8 |FEDERAL NATL MG .| 12/01/2014. | MORTGAGE PAYDOWN 899,274 899,274 | ............ 965,033 904,083 covvereeenne(4,809) [ s ....(4,809) 899,274 (VN I 19,001 | 09/01/2042.
3132J9 D3 9 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 247,907 247,907 256,584 248,025 (118) (118) 247,907 0 3,554 | 04/01/2043.
3132M5 G2 2 |FHLMC PC .| 12/01/2014. | MORTGAGE PAYDOWN 503,576 503,576 | ........... 540,085 (5,699) (5,699) 503,576 (VN I 12,870 | 02/01/2044.
3132M6 YN 4 | FHLMC PC .| 12/01/2014. | MORTGAGE PAYDOWN.........coocvvvemmvevimmsesemsmssssssssssssssenes [ osssssmesmsmsasssasessssanns | orevnnenons 179,829 ..179,829 | . 190,572 (306) (306) 179,829 0 1,398 | 05/01/2044.
3132MA BV 2 |FHLMCPC .| 12/01/2014. | MORTGAGE PAYDOWN 8,739 8,739 9,270 0 8,739 0 29 | 10/15/2044.
31387C XK 2 |FEDERAL NATL MG .| 11/01/2014. | MORTGAGE PAYDOWN 1,456 1,456 1,475 1,458 (2) (2) 1,456 0 59 | 04/01/2031.
31389K  WT 4 [FNMAPASS-THRU INT15Y. .| 11/01/2014. | MORTGAGE PAYDOWN..........oocvevemmvmvemmsesessmsssssmssssssssnnes [ osssssmssasmsssssasmnsnnnns | niens 103,129 | ......... 103,129 | .ocooeeeees 109,204 103,762 (633) (633) 103,129 0 3,697 | 02/01/2017.
3138E8 K6 8 | FEDERAL NATL MG .| 11/25/2014. | MORTGAGE PAYDOWN 538,669 538,669 553,482 538,994 (326) (326) 538,669 [\ 10,096 | 04/01/2042.
3138LR  7M 8 | FNMAPASS-THRU LNG30Y. .| 11/25/2014. | MORTGAGE PAYDOWN 1,338,433 | ... 1,338,433 | ..o 1,440,697 | oo [ e [ (18,907) | cocvvvvveecrervvirens | v (REXCT1 ] - coverennnn 1,338,433 (VN IO 27,025 | 06/01/2042.
3138MK 4R 4 | FEDERAL NATL MG .| 11/25/2014. | MORTGAGE PAYDOWN.........ccccommmnnnmrnriimrsnencnnreneisnes | cvvvvensensesseisiisnsins | coveisrens 148,393 ...148,393 | ......... 155,650 148,423 (30) (30) 148,393 0 2,613 | 11/01/2042.
3138XC  F3 1 |FNMAPASS-THRU LNG30Y. .| 11/01/2014. | MORTGAGE PAYDOWN 634,475 634,475 659,359 IO (- ) IS ...(4,678) 634,475 (VN IO 10,983 | 09/01/2043.
3138Y5 5D 4 [ FNMA PASSTHRU .| 11/01/2014. | MORTGAGE PAYDOWN 56,275 56,275 57,998 (638) (638) 56,275 (V] I 141 | 10/25/2029.
31390G A5 6 |FNMAPASS-THRU INT15Y .| 11/01/2014. | MORTGAGE PAYDOWN e 18,392 | 13,392 | oo 14,201 13,469 (77) (77) 13,392 0 05/01/2017.
31402R DD 8 [FNMAPASS-THRU LNG30Y .| 11/01/2014. | MORTGAGE PAYDOWN.........coocvvvvvmvevemmmevesemssesesssesssssenes [ ossssssasssmsmsssasessasanns | oresmnenans 435,243 ..435243 | ... 429,904 434,613 630 630 435,243 0 05/01/2035.
314038 W5 1 [FNMAPASS-THRU LNG30Y .| 11/01/2014. | MORTGAGE PAYDOWN L116,131 | 119,869 116,444 (313) 116,131 0 11/01/2033.
31404N  GC 4 |FEDERAL NATL MG .| 11/01/2014. ] MORTGAGE PAYDOWN 362,217 372,253 1,722 373,975 0 05/01/2019.
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314058 EF 7 |FEDERAL NATL MG .. | 11/01/2014. | MORTGAGE PAYDOWN.......ccovcvvvmrnrnnrnnnnrnnnncnessnsnsnnnenenes | covvivivenssssssssssssssssnns | vovessnssens 313,993 | ............313,993 301,728 KDV N I 1,366 1,366 313,993 0 9,986 | 08/01/2035.
31406B MW 7 [FNMAPASS-THRU LNG30Y ..| 11/01/2014.] MORTGAGE PAYDOWN 5,625 5,625 5717 5,629 (4) (4) 5,625 (V] I 166 | 01/01/2035.
31406D E7 7 [FNMAPASS-THRU LNG30Y ..| 02/11/2014. | VARIOUS cerenn 1,609,012 | ... 1,512,886 | ......... 1,466,790 | ......... 1,471,815 9,016 9,016 | oooeveememrmeminrnns [ i 1,480,831 [ oo | s 128,181 | ....... 128,181 | ........ 17,551 | 12/01/2034.
31406V DP 8 | FNMAPASS-THRU LNG30Y. ..| 11/01/2014. | MORTGAGE PAYDOWN 240,165 240,165 250,072 241,655 | oo | s (RI10) ) [ — 1)} 240,165 0 9,841 | 05/01/2035.
31406W 2M 5 | FNMA PASS-THRU LNG30Y. ..| 11/01/2014. | MORTGAGE PAYDOWN v 11,623 | 11,523 | v 11,827 11,542 (19) (19) 11,523 0 356 | 06/01/2035.
31409X PU 7 | FEDERAL NATL MG .. | 11/01/2014. | MORTGAGE PAYDOWN..........ccoommmmmrennrrieiinennrensisnines | coveerssnsesssisinsssnns | coveiiiiens 183,386 | ...........183,386 | ...........178,113 182,688 698 698 183,386 0]. 4,564 | 02/01/2036.
31410D 5Y 2 | FEDERAL NATL MG .| 11/01/2014. | MORTGAGE PAYDOWN..........ocoomimmmnernrrieiiessncnensisninns | coviiisissnsenssisiissens | covivienens 184,934 | .........184,934 | ...........187,448 185,014 (79) (79) 184,934 0].....4255 | 08/01/2036.
31410P A8 6 |FEDERAL NATL MG ..| 11/01/2014.] MORTGAGE PAYDOWN 6,084 6,084 6,253 6,090 (6) (6) 6,084 0 233 | 08/01/2036.
314100 YW 6 [FHLMC .. | 11/01/2014. | MORTGAGE PAYDOWN.......ccoocrrrmmnrnrnnnnnnnnnnennsenennseneneses | covviiisenisissssssssssssnnns | vevevissnens 342,291 | ..........342,291 | ............345928 343,134 (842) (842) 342,291 (VN I 10,003 | 09/01/2036.
31411C KH 3 |FEDERAL NATL MG ..| 11/01/2014.] MORTGAGE PAYDOWN 1,668 1,668 1,726 1,669 0 1,668 0 69 | 11/01/2036.
31411K R4 7 [FNMAPASS-THRU LNG30Y ..| 11/01/2014.] MORTGAGE PAYDOWN 324,390 324,390 325,252 324,528 (138) (138) 324,390 0 9,057 | 01/01/2037.
31411N  5C 7 [FNMAPASS-THRU LNG30Y ..| 11/01/2014.] MORTGAGE PAYDOWN 556,482 556,482 560,742 GLSTACT: N (Y I (1,199) [ v N Gy 1<) 556,482 (N I 19,216 | 02/01/2037.
31411W AU 1 [FNMAPASS-THRU LNG30Y .| 11/01/2014. ] MORTGAGE PAYDOWN.......coovvvvrvvvrrrvnnrnnnrnnnnnnnnnrssnnneenns | covvivmsesesmsssssssssessnnns | vovesennnens 375,568 | ............375,568 | ..........378,531 376,293 (725) (725) 375,568 (VN I 10,966 | 04/01/2037.
31412A U9 3 [FNMAPASS-THRU LNG30Y ..| 11/01/2014.] MORTGAGE PAYDOWN 596,306 596,306 608,418 599,243 (2,937) (2,937) 596,306 (VN I 15,328 | 07/01/2037.
31412E  5Y 8 | FNMAPASS-THRU LNG30Y. ..| 11/01/2014. | MORTGAGE PAYDOWN 1,589 1,589 1,649 1,589 0 1,589 0 65 | 08/01/2037.
31412R D5 3 [FNMA ..| 11/01/2014. | MORTGAGE PAYDOWN 1,192,355 | L....1,192,355 | ... 1,197,199 | ...........1,192,602 (247) (247) coverennn 1,192,355 0 25,347 | 03/01/2040.
31419A DS 3 [FNMAPASS-THRU LNG30Y ..| 11/01/2014.] MORTGAGE PAYDOWN 852,544 852,544 928,873 866,839 | ...ooovvvvvrrerrrreenes [ e (14,295) | coovvvvvvvrvverrrvneens | o (14,295) 852,544 (VN IO 24,845 | 09/01/2039.
31419) SH 2 | FNMAPASS-THRU ..| 11/01/2014.] MORTGAGE PAYDOWN 1,042,700 | ........1,042,700 | .........1,030,576 | ............1,042,410 290 290 corenennn 1,042,700 0 22,114 | 11/01/2040.
31419K GD 1 [FNMAPASS-THRU LNG30Y. ..| 11/01/2014.] MORTGAGE PAYDOWN 654,748 654,748 | ...........641,014 654,500 248 248 654,748 (VN I 11,975 | 11/01/2040.
31419L QD 8 |FNMAPASS-THRU LNG30Y. ..| 11/01/2014. | MORTGAGE PAYDOWN 1,974,838 1,974,838 .2,010,323 | .....coceen. 1,977,813 (2,975) (VZCT£)] [ 1,974,838 0 | 54,393 | 12/01/2040.
45200B GR 3 [ILLINOIS FINAUTH REV. .| 07/01/2014. | MATURITY. ..125,000 ....125,000 137,546 126,076 125,000 0 6,250 | 07/01/2014.
490580 CR 6 | KENTHOSP FIN AUTH MICH R ..| 04/11/2014. | BANK AMERICA MERRILL 259,940 250,000 261,433 260,798 (37) 260,761 (821) 821)| ........ 10,351 | 01/15/2047.
52463T CD 7 |LEFT HAND WTR DIST COLO W. .. | 04/10/2014. | WILLIAM BLAIR 301,110 | ............300,000 335,187 KI0ZVY KT Y (1,764) [ oo 300,509 601 601 6,250 | 05/15/2014.
542690 W2 4 |LONG ISLAND PWR AUTHN'Y .| 12/17/2014. ] STEPHENS INC e 1,017,350 | .........1,000,000 | ......... 1,106,200 | ............ 1,083,632 [ ..o [ v (24,498) (PZ 1<) R IS, 1,009,134 8,216 8,216 | ......... 57,083 | 05/01/2015.
645771 XS 0 |NEW JERSEY BLDG AUTH STB ..| 07/11/2014. | RAYMOND JAMES. 2,403,027 | ........2,175,000 | .........2,468,190 2459431 | oo | v (43,839) | cvovvvvveeeerrririns | v (43,839) 2415592 | oo | (12,565) | ......... (12,565) | ......... 70,688 | 06/15/2017.
725304 SA 8 | PITTSBURGH PAWTR & SWR A ..| 08/06/2014. | BARCLAYS, 1,192,850 | .........1,000,000 | .........1,136,590 | ............1,136,011 (9,777) o QTTT) | s corereennen 1,126,233 | e 06,617 | 66,617 | ......... 32,361 | 09/01/2021.
745160 PV 7 | PUERTO RICO COMWLTH AQUED...........ccovcvcimmmncnrnnicicsrecncnnenieenns | oo | 06/03/2014. J RW BAIRD.........coovveiiccinnriiiiiiissscsisisiisssssensssiiisinsnns | cvvvienssnsesssisisiinss | covevis 511,925 | ............500,000 534,560 507,925 (2,231) (2,231) 505,694 6,231 6,231 23,264 | 07/01/2015.
745268 6J 6 |PUERTORICO ELEC PWR AUTH.......cccooommninmiviiiiiiinssnnisiiiiiissssennns ..| 03/03/2014. | JP MORGAN 500,000 | ............500,000 557,860 527,419 RN e L T:) T I coovenenenn(1,918) 525,501 (25,501) (25,501) ] ovveeee 18,715 | 07/01/2016.
74529) HE 8 [PUERTO RICO SALES TAX FIN ..105/08/2014. ] BANK AMERICAMERRILL........ocoooos | o, | v 463,125 | ............500,000 | ............514,030 510,239 (352) (352) 509,887 | ..o | e (46,762)] ......... (46,762)] ......... 21,542 | 08/01/2022.
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ......32,410,965 | .......31,890,512 | .......33,376,065 | .......... 25,768,774 0 ... (192,123) 0] e (192,123) 0 32,286,768 0f.... 124197 | ....... 124,197 | .......884,528 XXX
Bonds - Industrial and Miscellaneous
00110A AC 8 [AEP TEXAS CTR UTILITY ..| 07/01/2014.] MORTGAGE PAYDOWN ..3,950,918 .4,054,003 .13,940 068,033 0 |....157,015 | 07/01/2017.
030728 LD 5 [AMERIQUEST MTG SECS .| 10/27/2014. | VARIOUS cereennnnnn 120,610 ...120,609 | ...........123,196 122,669 cervenenn(1,883) | e 120,786 (176) (176) 2,941 | 11/25/2033.
05531F AG 8 | BB&T CORPORATION .| 12/09/2014.| BB&T e 1,027,140 ....1,000,000 998,610 999,365 267 999,632 cieeernn21,508 | 27,508 | ........ 39,733 | 03/15/2016.
05573W AD 7 |BMW VEH OWN TR 2011-A ..| 11/25/2014. | MORTGAGE PAYDOWN 2,326,576 2,326,576 2,326,287 2,326,515 61 61 2,326,576 0 21,926 | 02/26/2018.
06406H BS 7 [ BANKNEW YORK MTN BK ENT. ..| 12/11/2014. | BB&T. 3,824,213 | .........3,750,000 | .........3,748,875 3,749,565 202 202 3,749,767 e 14446 | 74,446 | ......133,073 | 01/15/2016.
07383F 7W 2 | BEAR STEARNS CMBS 2005-PW. ..| 12/11/2014. | MORTGAGE PAYDOWN 1,138,493 | ... 1,138,493 | .........1,093,833 | ............1,121,253 5,562 5,562 coeerennnn 1,133,488 5,004 5,004 | ... 40,346 | 06/11/2041.
07387B  AH 6 | BEAR STEARNS CMBS 2005-PW ..| 12/111/2014.] MORTGAGE PAYDOWN 2,031,623 2,031,623 | ........1,968,690 2,021,156 | oo | e 7,176 7,176 2,028,332 3,291 3291 | ......... 54,613 | 09/11/2042.
07388L AE 0 | BEAR STEARNS CMBS 2006-PW. ..| 12/11/2014.] MORTGAGE PAYDOWN 507,771 507,771 | ...........512,076 508,167 (100) (100) 508,066 (295) (295) | ......... 16,507 | 09/11/2041.
079860 AG 7 | BELLSOUTH CORP ..| 07/15/2014. | ISSUE CALLED at 100.824 000002,016,480 | .........2,000,000 | ........ 2,002,315 2,000,219 (167) (167) 2,000,052 v 16,428 09/15/2014.
12623C AD 7 |CNHEQUIP TR 2011-B ..| 10/16/2014. | VARIOUS 8,029,063 | .........8,000,000 | ......... 7,997,231 | e 7,998,514 560 LTIV VN ISP 7,999,074 | ..ooovvvvvvvncrnnnn rerennnnn 29,989 09/15/2017.
126650 BH 2 | CVS CAREMARK ..| 09/08/2014. | TENDER EX. ....372,000 355,974 365,306 1,234 366,540 .41,236 06/01/2017.
152000 AD 9 | CENTERPOINT ENERGY TRANS .| 08/01/2014. | ISSUE CALLED at 100.000 656,998 668,897 1,107 670,004 .12,093 08/01/2019.
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17305 CH 6 | CITIBANK CCMT 2004-A8 .1 01/17/2014. | CITIGROUP. <0005,199,023 | .........5,000,000 | ........ 5,073,047 5,015,230 (640) (640) 5,014,590 | .ooovvvvvvvvvcrcrncs | v 184,434 | ....... 184,434 | ... 29,264 | 12/10/2014.
205887 BR 2 | CONAGRAFOODS INC .| 07/29/2014. | TENDER EX. 396,877 | ...........414,000 391,950 960 960 392,910 3,967 3,967 | ........ 19,375 | 01/25/2023.
209111 EE 9 | CONSOLIDATED EDISON CON Y INC......coocvvvvvvvvrrcvvcvrnrvvvrnrvevennenens | - | 02/01/2014. | MATURITY. 2,250,000 2,250,000 2,245,950 2,249,958 42 42 2,250,000 0 52,875 | 02/01/2014.
225458 DM 7 | CSFB COML MTG PTC 2005-C1 .| 12/17/2014. ] VARIOUS ....8,952,352 ...8,952,352 | ......... 8,566,981 8,617,002 | .ooovoveverereverereres | crvvere 277,180 277,180 8,894,182 58,170 58,170 | .......370,704 | 02/15/2038.
24422E QY 8 | DEERE JOHN CAP CORP MTNS BE .......cccooommurrvrveirisrmnnvcrrvnenenne | o | 10/27/2014. | WELLS FARGO. ...2,019,020 2,000,000 2,024,400 PV AV Y I (G TSL Y [ corneeennn(4,991) 2,002,179 16841 | s 16,841 | ......... 67,358 | 03/09/2015.
25179M AJ 2 | DEVON ENERGY CORP NEW .| 11/13/2014. | ISSUE CALLED at 103.145 ...1,031,451 ....1,000,000 997,700 998,800 406 406 999,205 32,246 32,246 | ....... 31,867 | 07/15/2016.
25179M AM 5 | DEVON ENERGY CORPORATION .| 11/13/2014. ] ISSUE CALLED at 102.270 ...1,022,699 ...1,000,000 ...1,000,520 ....1,000,356 (90) (90) ....1,000,265 22,434 22434 | ... 18,646 | 05/15/2017.
30161M AD 5 | EXELON GENERATION COLLC .| 01/15/2014. | MATURITY. ...3,000,000 ....3,000,000 | ......... 2,947,620 2,999,610 390 390 3,000,000 01/15/2014.
316773 CK 4 | FIFTH THIRD BANCORP. .| 10/27/2014. | WELLS FARGO 1,707,783 .1,650,000 .1,653,655 | ........... 1,651,648 (649) (649) | oo | e 1,651,000 56,783 01/25/2016.
345397 VN 0 | FORD MOTOR CREDIT CO LLC .| 12/04/2014. | JP MORGAN 2,043,540 .2,000,000 ..2,140,000 2,044,782 (32,361) (32,361) 2,012,421 31,119 04/15/2015.
36828Q HW 9 | GE CAPITAL MTG SERVICES, INC .| 05/12/2014. | VARIOUS 5,828,351 5,828,351 5,857,354 LRESTU VX Y I (19,918) | covvvvvvvvvvvcvvvrveees | covvirie (19,918) 5,830,312 (1,961) [ ... 07/10/2039.
37247D AE 6 [ GENWORTH FINANCIAL INC .| 06/15/2014. | MATURITY ....1,750,000 ....1,750,000 872,144 | 1,587,113 [ oo | s 162,887 | .oovvvevvvevevnverinnns [ cvvvevenens 162,887 | .oooovvvevvrinniinins [ v 1,750,000 06/15/2014.
38141G EA 8 | GOLDMAN SACHS GROUP INC .| 08/05/2014. | GOLDMAN SACHS 3,059,970 ....3,000,000 2,993,175 2,998,476 873 873 2,999,349 ....60,621 01/15/2015.
438137 AD 5 [HONDAAUTO RECEIVABLES OWNER TRUST.........cccvcvvvrrvrrrriernenes .| 06/16/2014. | VARIOUS ....2,830,368 ....2,830,368 2,829,614 2,829,799 291 291 2,830,089 278 278 04/17/2017.
44923Y AD 9 [HYUNDAIAUTO RECV TR 2010. .| 12/15/2014. | MORTGAGE PAYDOWN 3,354,946 3,354,946 3,354,632 3,353,650 | ..evvrrrerreennis | i 1,296 1,296 3,354,946 0 03/15/2017.
46625H CE 8 | JAMORGAN & CHASE & CO .| 08/13/2014.] JP MORGAN ....2,045,300 ....2,000,000 ...1,961,800 ....1,994,520 2,922 2922 1,997,442 | AT 858 | ... 47,858 03/01/2015.
46625Y CV 3 [JP MORGAN COM MTG 2004-LN .| 12/15/2014. | VARIOUS ...4,917,697 ...4,917,697 ...4,773,240 24,820,386 | ..o 97,311 97,311 ...4917,697 0 07/15/2041.
46625Y SG 9 [JP MORGAN COM MTG 2005-LD.......cooueeruuermmmmermmmmsrmmemmsmmmssssmnsennnnnnns o+ 10/15/2014. | VARIOUS........oovvoiirnrnrneiiciissssneesessessinssssesssssesssssssnnees | sevesnnnssessesessesssssss | cevesiniens 730,382 1 130,382 .....870,731 727,035 3,347 3,347 730,382 0 08/15/2042.
477867 AD 7 | JOHN DEERE TRUST 2011 .| 06/16/2014. | VARIOUS ....2,500,000 ....2,500,000 | ......... 2,499,534 2,499,709 106 106 2,499,815 185 185 04/15/2018.
478366 AV 9 | JOHNSON CTLS INC .1 03/01/2014. | MATURITY. .1,000,000 999,670 999,982 18 L J (RO [ 1,000,000 0 03/01/2014.
501044 CG 4 |KROGER CO. .| 10/28/2014. | KEYBANC. 500,000 497,200 498,776 257 257 499,033 .67,052 ..67,052 08/15/2017.
534187 AP 4 | LINCOLN NATL CORP IND .| 02/15/2014. | MATURITY .2,305,000 2,261,838 2,304,256 744 744 2,305,000 0 02/15/2014.
55264T CN 9 | MBNAMASTER CC TR 112004 .1 03/17/2014.| CORPORATE REORG, ....5,000,000 ....5,000,000 | ......... 4,611,328 | ..ocovve 4,871,361 9,643 9,643 | oo [ e 4,881,004 | ..oooooveevennrinnns | v 118,996 | ....... 118,996 | ......... 55,625 | 08/15/2016.
59018Y SU 6 [MERRILLLYNCH&COINC .1 02/03/2014. | VARIOUS ....1,000,000 ....1,000,000 .......941,300 999,311 689 689 | .ooooveveveenniininns [ s 1,000,000 0 25,000 | 02/03/2014.
59018Y UW 9 [MERRILLLYNCH CO INC MTN .| 08/13/2014. | BANK AMERICA MERRILL 3,054,870 3,000,000 ....2,966,640 2,995,644 2,619 2,619 2,998,263 56,607 | ... 56,607 |.......163,750 | 01/15/2015.
61532X AC 0 | MONUMENTAL GLOBAL FDG Il .| 01/15/2014. | MATURITY ....3,750,000 ....3,750,000 ....4,073,738 3,753,933 (3,933) (3,933) 3,750,000 (VN I 98,438 | 01/15/2014.
617451 CL 1 | MORGAN STANLEY CAP 2005-H .| 12/15/2014. ] VARIOUS 226,295 226,295 227,220 226,347 (53) (53) 226,295 0 8,706 | 11/14/2042.
61748A AE 6 | MORGAN STANLEY. .| 04/01/2014. | MATURITY 2,250,000 2,250,000 ...2,161,960 2,246,890 3,110 3,110 2,250,000 0 53,438 | 04/01/2014.
65476H AD 2 [NISSAN AUTO RECV 2011-A. .| 12/15/2014. | MORTGAGE PAYDOWN ...2,773,292 2,773,292 | ......... 2,772,673 YA RTINS [T 1,389 1,389 2,773,292 0 29,000 | 09/15/2017.
693476 BM 4 | PNC FUNDING CORP .| 11/18/2014. | STIEFL-F ....1,030,150 ....1,000,000 | ............998,790 999,322 216 216 999,539 30,611 30,611 | ..ooveee 27,000 | 09/19/2016.
69361Y AH 6 [PSE & G TRANS UTILITY BONDS 2001 A-8.........ccccoeeeseeesesisvscsicnccc | .. | 12/15/2014.] MORTGAGE PAYDOWN 1,659,407 ...1,659,407 | ....... 1,792,467 | .......... 1,674,371 | s [ v (14,964) | .covvvvvvvvvenvrvvccns | covverie (RERTITYN O SN 1,659,407 0 |.....100,307 | 12/15/2017.
694308 GL 5 | PACIFIC GAS & ELEC CO. .| 04/22/2014. | WELLS FARGO ..340,386 300,000 304,650 302,174 (160) (160) 302,014 38,372 38,372 6,797 | 11/30/2017.
74005P AN 4 [PRAXAIRINC .| 12/18/2014. | ISSUE CALLED at 108.549. 271,373 250,000 247,830 249,255 241 241 249,496 w1877 | 21877 | ... 15,192 | 11/01/2016.
884903 BB 0 | THOMSON REUTERS CORP .| 04/23/2014. | BANK AMERICA MERRILL ...1,171,930 ....1,000,000 994,670 997,214 174 174 SISTANCT: 1 R I 174542 | ....... 174542 | ....... 51,097 | 07/15/2018.
91159H GX 2 [USBANCORP MTNS BK ENT. .| 11/20/2014. | USBCORP. ...1,014,150 ...1,000,000 999,020 999,679 182 182 999,861 e 14,289 | 14,289 | ......... 32,531 | 07/27/2015.
91913y AM 2 [ VALERO ENERGY CORP NEW. .| 05/29/2014. | WELLS FARGO 285,923 250,000 249,020 249,601 44 44 249,645 36,277 36,277 | .........7,146 | 06/15/2017.
92343V AG 9 | VERIZON COMMUNICATIONS .| 11/24/2014.] VARIOUS 2,238,250 2,000,000 | ........1,973,460 | ............1,989,403 2,206 2,206 corerrnnn 1,991,609 | e | e 246,641 | ........ 246,641 | ... 88,764 | 04/01/2017.
92857W AW 0 | VODAFONE GROUP PLC .| 03/26/2014. | CORPORATE REORG, ....1,045,000 ...1,000,000 | ...........995,060 997,729 235 235 997,964 cereeren 87,036 | 47,036 | ........ 15,174 | 03/16/2016.
92867D AD 2 [ VOLKSWAGEN AUTO ENH 2011 ..o ..| 12/22/2014. | VARIOUS ....8,000,000 ....8,000,000 | ......... 7,998,482 | ... 7,999,109 602 602 | .ooovvvverevnnriiinns [ s 7,999,712 288 288 |.....123,711 | 09/20/2017.
92976B  BL 5 | WACHOVIA CMBS 2005-C22 .| 10/01/2014. | VARIOUS e 17,500 | s 17,500 | oo 17,585 17,569 2 2 17,571 (7) (VA)] [— 152 | 12/15/2044.
94106L AR 0 | WASTE MANAGEMEN .| 03/15/2014. | MATURITY. ....1,400,000 ...1,400,000 | ........ 1,392,373 | .........c.. 1,399,751 249 PZLS T ORI IR 1,400,000 0 35,000 | 03/15/2014.
94106L AS 8 | WASTE MGMT INC DEL .1 05/28/2014. | WELLS FARGO 2,321,060 ...2,000,000 | ........ 1,991,960 | ........... 1,996,052 350 KISTUN [V ISR, 1,996,402 | ... | e 324,658 | ....... 324,658 | ......... 87,094 | 03/15/2018.
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95709T AA 8 | WESTAR ENERGY INC .1 07/01/2014. | MATURITY o2, 475,000 | .........2,475,000 | ... 2,519,259 2,488,848 | ..o | v (UITZ:) T (13,848) 2,475,000 0 |.....148,500 | 07/01/2014.
982526 AM 7 | WRIGLEY WM JR CO .| 06/30/2014. | VARIOUS 984,000 984,000 | ....... 1,003,257 986,581 (2,581) (2,581) 984,000 0 36,408 | 06/30/2014.
984121 CD 3 | XEROX CORP. .| 06/25/2014. | DEUTSCHE BANK ...1,617,804 ...1,500,000 | ........ 1,491,460 | .......... 1,493,336 372 K72 [ IS, 1,493,719 [ | s 124,090 | ....... 124,090 | ......... 42,188 | 05/15/2021.
021352 AK 2 |ALTALINKLP. C| 05/21/2014.] CIBC WORLD MKTS, ...1,972,001 ...1,758,000 | ......... 1,881,482 ....1,881,252 (740) (740) 1,880,512 | s 91,489 | 91,489 | ......... 59,859 | 09/17/2043.
07329V AD 2 [BCIMCRLTY CORP. C| 02/05/2014. | CIBC 992,136 ......961,000 998,143 993,759 (3,166) (3,166) 990,593 | .ooveoeverrereeries | v 1544 | o 1544 | ... 22,343 | 02/10/2015.
078132 AX 2 | BELL CDAMEDIUM TERM NTS C| 12/02/2014.| NBC CLEAR ...1,018,220 ...1,000,000 ...1,028,406 1,016,236 | oo cevvereneeTTA8) | i e TTABY | ...1,008,488 9,732 9,732 36,296 | 12/02/2015.
13321L  AF 5 [ CAMECO CORP. C| 07/16/2014. | ISSUE CALLED at 100.000 955,000 955,000 ...1,001,566 999,467 | ..oooievcncrriiiis | v (13,860) | coovvvvvvrcncrriirins | v (13,860) 985,607 | ..ooooovereecrnis [ vt (30,607) ......... (30,607) 09/16/2015.
13591Z 8P 8 | CANADIAN IMPERIAL BK COMM C| 10/01/2014.| CIBC ....1,555,872 ...1,620,000 | ......... 1,565,843 | ..oooeoeoeciiicriien [ eoviiminisiiiniiiiinins | v (10,034) | oo | (10,034) | cooovvveerererrrrnes | o 1,555,810 62 62 01/14/2016.
135952 FX 9 | CANADIAN IMPERIAL BANK C| 05/22/2014. | CIBC WORLD MKTS. 5,038,800 5,000,000 ..5,050,950 25,026,857 | ..ooovoveviiiiieiiiinns | eviiiininn (TAAT) ] — (1,718) 5,019,139 coreene 19,661 | 19,661 05/22/2015.
136069 DQ 1 | CANADIAN IMPERIAL BANK C| 10/31/2014. | VARIOUS, .1,000,000 ..1,009,963 ..1,008,429 (951) (951) 1,007,479 5721 5721 11/02/2020.
136765 AH 7 | CANADIAN WESTERN BANK Al 11/26/2014.| SCOTIA ...716,569 ....700,000 ...726,271 723,662 (2,765) (2,765) LU TGN N IO (4,327) | oovvvven (4,327) 11/30/2020.
23384N  AG 2 [DAIMLER CANADA FINANCE .| C| 09/12/2014.| T D SECURITES, ....2,799,682 ....2,780,000 | ......... 2,798,070 2,795,627 (6,436) (6,436) 2,789,191 cieren 10,492 | 10,492 09/14/2015.
292902 AJ 9 | ENBRIDGE GAS DISTR INC MT. C[ 11/20/2014. | SCOTIA.....oovvvvvverrrvrerrrnrevennssssnsssssssssssssssssssssssssssssssssssssesss | cvsvesssasssssesssssisssssins | coveviiirs 518,222 +.....477,000 505,615 505,207 (3,355) (3,355) 501,852 cierern 16,370 | 16,370 11/23/2020.
316701  AA 9 | FIFTH AVENUE LP C| 08/05/2014. | VARIOUS 10,094 | 10,094 | ..o 10,094 10,094 0 10,094 0 358 | 08/05/2021.
35085Z AD 8 |407 INTL INC MTN CDS- C| 05/21/2014.| T D SECURITIES 507,308 ....400,000 529,200 G2 (T [ [ (K71 | .(1,429) 523,336 [ oo | oo (16,028)] ......... (16,028) ] ......... 11,365 | 12/03/2035.
350852 BA 3 |407 INTL INC MTN CDS- C| 06/13/2014. | FIDELITY CAP........ocicirirmerrrricririsrsnerenssiiinssssesessessisssens | ovvssneesssssessensesseenens | coveneeesens 717,486 ....700,000 ...122,134 707,488 (2,336) (2,336) 705,152 12,334 | 12,334 | ........ 13,729 | 06/16/2015.
35086R AB 9 (407 EAST DEVELOPMENT GRP ......cocooveiemmmmvcrrvcncrnns C|[ 12/17/2014. | VALEUS MOB.........coomerrrvecermssnnennereesssssssessesssssssssenes | onsssnseesessenssnssnsnnnnes | e 682,938 ....675,000 ....875,000 675,000 0 675,000 v 1,938 | 7,938 | 18,962 | 12/18/2016.
37252B AB 8 | GENWORTH MI CDAINC C| 05/01/2014. | VARIOUS, 500,000 500,000 ...500,000 500,000 0 500,000 0 32,779 | 12/15/2015.
40427TH RS 4 | HSBC BK CDA C| 05/20/2014. | HSBC ....737,000 ....767,829 758,922 (6,144) (6,144) VEV LT [P S 1,697 | oo 1,697 | oo 14,380 | 05/21/2015.
448102 BK 5 [HYDRO ONE MED TERMNTS CD.......ccccrvvvennnnrenenniennenssnennnsnnnnnnnens | C| 06/21/2014. | VALEUS MOB. 11,847,000 .1,886,526 | ........... 1,886,463 (209) (01C) ) [FURRRRRRRRRRIIT [ 1,886,254 | ....ccccooevccrne. 10/09/2043.
580563 AA 2 | MCGILL UNIVERSITY HEALTH C| 09/12/2014. | CASGRAIN CO. 500,000 499,780 499,780 0 499,780 12/31/2043.
59162Z AA 0 |METROINC C| 10/15/2014. | NBCS SECURITY. .1,430,000 .1,510,180 | ........... 1,506,780 | ..ooovovrevvvvriririnns [ v (34,116) (Z RS U ISR 1,472,664 | ...cocccccvcene. 10/15/2015.
60871IN  AD 1 [MOLSON COORS CAP FIN C| 09/22/2014.| CIBC ...1,474,545 ...1,430,000 | ........ 1,507,935 | .......... 1,504,415 [ oo [ v (31,217) (HIVA IO (U S, 1,473,198 [ i | e 1,347 | o 1,347 | ..o 72,088 | 09/22/2015.
667869 AA 9 | NORTHWESTCONNECT GROUP .| C|[ 10/31/2014. | VARIOUS, 15515 | 15,515 | oo 15,617 15,609 (1) (1) 15,608 (93) (93) 696 | 04/30/2041.
683244 AG 2 | ONTARIO SCH BRDS FING COR C| 05/21/2014.| CIBC ...1,103,970 .......980,000 ..1,111,657 | ...........1,066,099 (8,638) reeere(8,638) | oo covereenneen 1,057,461 | e 46,509 | .......... 46,509 | ......... 34,817 | 10/11/2017.
683244 AT 4 | ONTARIO SCH BRDS FING COR C| 06/25/2014. | VARIOUS, e 13,400 [ o 13,400 | .ooovvreree 13,400 13,400 0 13,400 0 725 | 06/25/2032.
780085 G3 4 |ROYAL BK CDA MONTREAL QUE. C| 12/05/2014.| NBC CLEAR ...1,039,369 ...1,000,000 ...1,026,390 | ...........1,018,036 (5,184) (5,184) corerennn 1,012,852 26,516 26,516 | ......... 49,771 | 01/25/2017.
780086 BU 7 | ROYAL BANK OF CANADA C| 12/05/2014. | NBC CLEAR ....3,036,330 ....3,000,000 ....3,000,000 3,000,000 0 3,000,000 rrreerenn:36,330 | oo 36,330 | ........ 86,464 | 09/21/2017.
780086 GH 1 |ROYAL BK CDA MONTREAL QUE. C| 01/23/2014. | SCOTIA ...1,113,860 ...1,100,000 | ........ 1,099,538 | .......... 1,099,543 6 (51N VORI IR 1,099,549 | ..o e 14311 | 14,311 4,007 | 12/11/2018.
78008T XA 7 |ROYALBK OF CDABD CDS A| 10/30/2014. | MATURITY. 500,000 500,000 ...499,810 499,947 53 53 500,000 0 3,625 | 10/30/2014.
880789 AA 0 | TERANET HOLDINGS LP. C[ 12/09/2014. | RBC DEXIA........coooooereiimimimmimmimimmsmsmsmsssssssssssssssmsssssssssssssnes | cvsvssssesssssssssssssssssers | enanans 970,089 955,000 985,713 984,500 | ..oovvvvvvvverrrrrecens [ cererenad (14,116) | oo | covvirie (14,116) 970,384 12/16/2015.
880789 AC 6 | TERANET HOLDINGS LP. C| 05/27/2014. | LAURENTI 551,300 500,000 505,245 505,120 (34) (34) 505,086 12/17/2040.
87656X AA 9 |TATE&LYLEINTL FINPLC F| 11/15/2014. | MATURITY 500,000 | ............500,000 | ............494.480 499,398 602 602 500,000 11/15/2014.
3899999. Total - Bonds - Industrial and MISCEllANEOUS......cccccocoiooiioi s o | 162,729511 | ... 159,759,801 | ... 158,798,797 | ....... 157,915,446 0. 345,588 (V] I 345,588 0].....160,225511 0 [...2,504,006 | ....2,504,006 |...4562,959 XXX
8399997. Total - BOndS - Part4.. ... | 335,288 426 325,908,054 | ..... 330,428,069 | ........ 311,757,501 0 880 0 880 0 330,182,796 0..5105633 | ...5105633 |...7,994034 XXX
8399998. Total - Bonds - Summary Item from Part 5 .....71,847,331 | .......70,211,000 | ... 71308409 | ..o Lo (UREICTE)) I (133,675) ainee TIATA735 | | 672,59 | ...... 672,5% | ......736,919 XXX
8399999. 08I = BONGS..... e Lht LA LR | i 407,135,757 | ..... 396,119,054 | ... 401,736 478 | ....... 311,757,501 0 ... (132,795) 0] e (132,795) 0].....401,357,531 0]...5778229 | ...5778,229 |...8,730,953 XXX
Common Stocks - Industrial and Miscellaneous
00206R 10 2 [AT&TINC .| 04/25/2014. | VARIOUS........cooooimmennereeieissnssseensesssisssssssesssessssssssssees | ceeeees 100,000.000 ...3,442,344 XX | 3,730,590 | ............ 3,516,000 | ........ 214,590 | oo | e e 214,590 3,730,590 ....(288,246) | ....... (288,246) | ......... 92,000 XXX
00846U 10 1 [AGILENT TECHNOLOGIES INC .| 11/03/2014. | RETURN OF CAPITAL ...1,602,515 XX | 1,602,515 | .......... 1,602,515 (VN VORI IR 1,602,515 0 XXX
02209S 10 3 |[ALTRIA GROUP INC. ] 10/21/2014. | VARIOUS........ooiiieiciieicsssecssssccnssssensssssscsssssssssssssssssssssssss | v 200,000.000 ...8,702,483 XXX 6,858,245 | ............ 7,678,000 | ......(819,755) | ..oooouvvevemvrevennrens [ crvrsrsrersssscsissiies | i (819,755) 6,858,245 ..1,844,238 | ....1,844,238 | ......314,000 XXX
03027X 10 0 [AMERICAN TOWER CORP .| 10/31/2014. | BONY. +100...15,000.000 ....7,236,304 XXX .5,433,479 ..5,986,500 | .......(553,022) | . ...(553,022) 5,433,479 ...1,802,825 | ....1,802,825 | ........ 77,050 XXX
037833 10 0 | APPLE COMPUTER .| 11/03/2014. | BONY 30,000.000 | .......14,977,746 XXX ..8,154,443 ...12,342,440 | ....(4,187,997) | . ....(4,187,997) 8,154,443 ...6,823,304 | ....6,823,304 | .......163,920 XXX
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09253U 10 8 [BLACKSTONE GROUPLP. ] 07/1812014. | BONY......oooooovieiimiiceimsimmimmmmssssssssssssmsssssssssssssssssssssssssmsssssanss | wvevees 140,000.000 | .........4,891,562 XXX 3,065,566 | ............ 4,410,000 | ...(1,344,434) [ cccoocovevivcvivivcrans | coererrcicicici .....(1,344,434) 3,065,566 ....1,825,99 | ....1,825,996 | ......130,200 XXX
111320 10 7 | BROADCOM CORP. .1 06/05/2014. | VARIOUS..........ooooiiiiieicsiscicssssscssssssssssssssssssssssssssisssssssssins | oo 345,000.000 | .......10,642,247 XXX 11,790,212 | 10,227,525 | ..... 1,562,687 | ..ooooooorcr | o 101,562,687 | oo LA1790.212 [ ...(1,147,965) | ....(1,147,965) | ......... 41,400 XXX
125509 10 9 | CIGNA CORP. .| 12/18/2014.| BONY. +.0......15,000.000 | .........1,539,402 XXX cirrenn960,854 | ........e.. 1,312,200 | ......(351,347) (351,347) 960,854 | ..o [ e 578,549 | ....... 578,549 | .............. 600 XXX
12646R 10 5 | CSTBRANDS INC [ 02/12/2014. | BONY.....oovvverrrcrrvvecimisseeessssressesssseesssssssssssssssesssssessense | ceevees 131,111.000 | .........3,949,952 XXX ] s 4,139,170 | coooerrro 4,814,396 | .....(675,226) [ cocvvvvveerevrrececens [ e | v ((STEW215) ) I— 139170 | s een(189,218) | ... (189,218) | ..........8,194 XXX
127387 10 8 | CADENCE DESIGN SYSTEMS INC.........ccocoommrmerrvvecirmnmmeemrenreecrennes | oo | 0772202014 BONY .oooovoorrrierierssescenrsveesisisensesssssessssessessssssssssensnss | ceveees 318,400.080 | .........5,331,890 XXX ] 4,159,149 ...4,463,969 | .......(304,820) (304,820) 8,159,149 | s LA172,740 ] ...1,172,740 XXX
148887 10 2 [ CATAMARAN CORP G| 11/06/2014. | VARIOUS, 8,700.000 | ............ 462,648 XXX revernenn 400,169 438,915 (I IZ15)) [N ISR I (38,746) 400,169 62,479 62,479 XXX
166764 10 0 [ CHEVRONTEXACO CORP. .| 04/29/2014. | BONY. +000...40,000.000 | .........5,029,051 XXX ....4,342,110 ...4,996,400 | .......(654,290) (654,290) 342,110 | i [ 686,941 | ........ 686,941 XXX
17275R 10 2 | CISCO SYSTEMS INC ] 2014  BONY.c.oooooeiieiieiiiiisimisissssssssssssssssasssssssssssssssssssssssssssssssnnes | evevees 150,000.000 | .........3,763,717 XXX 3115314 | ... 3,364,500 | ......(249,186) | ...coooeveveverevenerens | v | i (249,186) 3115314 | oo | e 648,403 | ........ 648,403 XXX
25470F 30 2 | DISCOVERY COMINICATIONS .| 08/18/2014. | BNY BROKERAGE +002..95,000.000 | .........4,195,421 XXX 3,741,951 | e 4,847,949 | ...(1,105,998) | . (1,105,998) 3,741,951 | oo | e 453470 | ....... 453,470 XXX
268648 10 2 | EMC CORP/MASS .| 07/28/2014. | VARIOUS 90,000.000 ..10,467,853 XXX 9,684,821 9,808,500 (123,679) | . 123,679) 9,684,821 783,032 783,032 XXX
31428X 10 6 FEDEXCORP. .| 12/16/2014. | VARIOUS <ver.....45,000.000 7,502,471 XX | 3,896,746 | ........... 6,469,650 |....(2,572,905) ] . (2,572,905) 3,896,746 .....3,605,726 | ....3,605,726 XXX
345370 86 0 | FORD MTRCO ] 1211912014, | BONY......oooooeiiviieiiciimiaimissmsssssssssssssmsssssssssssssssssssssssssssssssnnes | cvevees 200,000.000 | ........2,978,274 XX | 2,152,000 | ............ 3,086,000 | ......(934,000) (934,000) 2,152,000 826,274 826,274 XXX
38259P 50 8 [GOOGLE INC .| 04/03/2014. | RETURN OF CAPITAL ......5,784,885 XXX ] s 5,784,885 5,784,885 0 5,784,885 0 XXX
459200 10 1 | INTERNATIONAL BUSINESS MACHS...........cooovvmvvvenen .1 01/10/2014. | BONY. ........10,000.000 | .........1,870,663 XX | 1,951,902 | ......... 1,875,700 | ......... ({07208 [SRRNRSRSRRINOIOY [T IR Y(C[ /2 [ [ 1,951,902 [ oo [ e (81,239)] ......... ([ Iicic) ) I XXX
459902 10 2 | INTERNATIONAL GAME TECHN. .| 07/14/2014.] BONY. 252,200.000 3,901,649 XXX 2,904,360 4,579,952 | ...(1,675,592) | .oooovvrnrerrrrnins | e ...(1,675,592) 2,904,360 | .ooovvvevvvveereeees | e 997,289 | ........ 997,289 | ......... 83,226 XXX
46120E 60 2 |INTUITIVE SURGICAL INC .| 04/09/2014. | BONY. ....15,000.000 | .........7,187,525 XXX ...7,392,194 ...5,761,200 | ..... 1,630,994 | ooovoooecr | s .. 1,630,994 | 0,392,194 | s verrn(204,669) | ....... (PIVZXCTe) XXX
478160 10 4 | JOHNSON & JOHNSON .| 11/11/2014.] BONY. 22,200.000 | ........2,423,327 XXX ....1,554,468 202,033,298 | .......(478,830) [ ccocoevrrerccrrerccrains | oo | v (CYERXT0) ) I 101,654,468 | i [ 868,859 | ........ 868,859 | ........ 45,732 XXX
526057 10 4 |LENNAR CORP. .1 01/10/2014. | JP MORGAN ....50,000.000 | .........1,968,891 XXX ...1,947,375 ....1,978,000 | ........ (30,625) (30,625) 1947375 | reen21,516 | 21,516 XXX
58155Q 10 3 | MCKESSON CORP. .| 10/21/2014. ] VARIOUS ....27,000.000 | .........5,042,913 XXX ] 2,054,557 | ........... 4,357,800 | ....(2,303,243) [ ....covvvvvrencnens [ e ...(2,303,243) 2,054,557 ....2,988,356 | ....2,988,356 | ......... 25,920 XXX
609207 10 5 | MONDELEX INTL INC .1 02/13/2014. | BONY. ....60,000.000 | .........2,013,781 XX 1,085,260 | .......... 2,118,000 |....(1,032,740) | ..oovovvvvvermrrrernrnns [ v (1,032,740) | oo | i 1,085,260 | ....cccovcvcccccacs [ v 928,521 | ........ 928,521 8,400 XXX
637071 10 1 | NATIONAL-OILWELL INC .1 06/02/2014. | RETURN OF CAPITAL 385,207 XXX 385,207 385,207 0 385,207 0 XXX
678026 10 5 |OIL STSINTLINC .| 03/27/2014. | BONY cr000ee5,000.000 | ......cc.en 478,634 XXX 381,522 508,600 | .......(127,079) | coovvvverrvrcrrrrrrrrnns [ oviiviiiriiiiiiiiinnns | e (127,079) 381,522 e 12 | 97,112 XXX
745867 10 1 | PULTE HOMES INC ] 0173112014, | BONY.....oooooeieeiericiimimimimsmissssmsssssssmsssmsssssssssssssssssssssssssssnnes | cvnvees 200,000.000 | ........4,056,119 XXX 4,206,260 | ........... 4,074,000 | ....... 132,260 | cooooevevevevevevennnens [ v | s 132,260 | oo [ v 4,208,260 | .....oocovvvnnnnnnns (150,141 | ....... (150,141) | ......... 10,000 XXX
747525 10 3 | QUALCOMM INC | 111212014 I BONY....ooooooieiiciiceeiimimimsmissssssssssssmsssssssssssssssssssssssssssssssnnes | cvnvees 135,000.000 | ........9,813,923 XXX ] s 8,406,240 | ......... 10,023,750 | ...(1,617,510) | ccocvoveiercrcrcicrcicss | oo ...(1,617,510) 8,406,240 ..1407,683 | ...1407,683 | ........ 89,256 XXX
755111 50 7 | RAYTHEON CO. .| 01/31/2014. ] VARIOUS +000r.30,000.000 | .........2,755,914 XXX A TABTET | 2,721,000 | e s(975,243) | v | v | e (CIEWZX) N — e LTA5,T57 | s ...1,010,157 | ....1,010,157 | ........ 16,500 XXX
828806 10 9 | SIMON PROPERTY GROUP .1 05/16/2014. | RETURN OF CAPITAL......cccemmmenerrrerivrirmmnnnnnemresssenneenes | ceevvinsensesseesissesens | cereesennnd 481,300 XXX ......481,300 481,300 0 481,300 0 XXX
848574 10 9 | SPIRIT AEROSYSTEMS HLDGS. .| 01/14/2014. ] BONY. ....50,000.000 | .........1,707,135 XXX ...1,057,389 21,704,000 | ...ccoi(646,611) | oo | v | ((ZEXA RN I 101,057,389 | o [ 649,746 | ....... 649,746 XXX
883203 10 1 | TEXTRONINC .| 04/22/2014. ] BONY. ....38,900.000 | .........1,563,037 XXX ...1,005,526 ..1,429,964 | ... (424,438) | .ooooovevevcrrri | i | (424,438) | ..o 1000 1,005,526 | oo [ e 557,511 | ....... 557,511 1,556 XXX
91324P 10 2 [UNITEDHEALTH GROUP INC .1 02/14/2014. | BONY. ....70,000.000 | .........5,058,121 XXX | 4,044,110 | oo 5,271,000 |....(1,226,890) | ...coovvvevevmrerevrrnns [ oererenmririaiiininnns 110:(1,226,890) | ooovvevevrverrrninns | e 4,044,110 | .ooooveveiriiniinnns ..1,014,011 | ....1,014,011 XXX
918204 10 8 |V.F.CORP .| 10/23/2014. | VARIOUS ....55,000.000 | .........3,700,015 XX 2,191,510 | ..o 3,428,700 | ....(1,237,190) | ..ooocvvcrrrvicriens | o ...(1,237,190) 2,191,510 ....1,508,505 | ....1,508,505 | ......... 43,313 XXX
91913y 10 0 [VALERO ENERGY CORP. .| 04/29/2014. | BONY. .75,000.000 XXX ..2,972,049 ..3,780,000 | .......(807,951) (807,951) 2,972,049 ..1,343,295 | ...1,343.295 | ........ 18,750 XXX
G29183 10 3 [EATON CORP. .1 02/21/2014. | BONY .30,000.000 XXX ..1,673,685 ..2,283,600 (609,915) | . 609,915)| ... 1,673,685 535,291 535,291 XXX
G48833 10 0 [ WEATHERFORD INTERNATIONAL.........ccocoosvmmisismnisiscsiscsiscsiscscccnnnc | . | 04/25/2014.] BONY. 20,000.000 XXX 233,550 309,800 | ......... (76,250) | . .(76,250) PAKEIIVN [N I 144227 | ....... 144,227 XXX
05277B 20 9 [AUTOCANADA INC C| 06/16/2014. | VARIOUS 2,900.000 212,078 XXX 72,500 | .............133,081 | ......... (IO AP [N ISP S (60,581) 72,500 [ ooooooeervrmnnnnnns [ v 139,578 | ....... 139,578 | oo 822 XXX
05651W 20 9 | BADGER DAYLIGHTING LTD C| 12/01/2014. | VARIOUS, 600.000 23,507 XXX 20,574 0 20,574 2,933 2,933 4 XXX
064149 10 7 | BANK NOVA SCOTIA HALIFAX C| 04/11/2014. | VARIOUS, +..3,400.000 | ............ 213,125 XXX .. 124,476 100225,862 | .......(101,386) | covovooerercriieiins | v | e (101,386) 124,476 v 88,649 | s 88,649 ..3,004 XXX
103309 10 0 | BOYD GROUP INCOME FD C| 12/01/2014. | VARIOUS, ......1,300.000 .....56,233 XXX ] 47,907 0 47,907 8,326 8,326 272 XXX
112900 10 5 | BROOKFIELD PPTYS CORP C| 01/10/2014. | VARIOUS. ....18,600.000 | ............ 378,922 XXX 294,886 380,370 (85,484) (85,484) 294,886 rrreerenn 84,036 | . 84,036 ..2,765 XXX
124765 10 8 |CAEINC C| 08/28/2014. | VARIOUS. ...44,000.000 | ............ 600,042 XXX ....355,902 ..594,440 | ......(238,538) [ cccooccoeveccrcrccccces | o | v (238,538) 355,902 [ .oovvvvviviinns | e 244,140 | ........ 244,140 7,176 XXX
125491 10 0 | CIFINANCIAL CORP C| 04/11/2014.| CS FIRST 600.000 21,060 XXX 21,359 0 21,359 (299) (299) | cvvvevnre 154 XXX
13321L 10 8 [ CAMECO CORP. C| 09/24/2014. | VARIOUS, ....18,900.000 | ............ 423,691 XXX 364,388 416,556 (52,168) (52,168) 364,388 59,303 59,303 XXX
136375 10 2 | CANADIAN NATLRY CO. C[ 11/18/2014. | VARIOUS covveen4,400.000 XXX ...252,733 .....206,464 | ......... (VK ADY [N ISP I (13,731) 252,733 83,600 83,600 XXX
136385 10 1 | CANADIAN NAT RES LTD C| 08/07/2014. | VARIOUS 2,700.000 XXX 90,062 97,038 (6,976) (6,976) 90,062 28,708 28,708 XXX
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151350 10 9 | CENOVUS ENERGY INC C| 04/11/2014. | VARIOUS, coeeeen:3,100.000 ...92,592 XXX 92,925 | oo 94,240 | ..ovvveen(1,315) | o [ s cooveeennnn(1,315) 92,925 (333) (333) 607 XXX
22576C 10 1 [ CRESCENY POINT ENERGY TRUST........cccocvmrvrvrrrerenrrniesrnnns C| 04/11/2014.| CS FIRST 600.000 25219 XXX 24,330 24,750 (420) (420) 24,330 889 889 552 XXX
249906 10 8 | DESCARTES SYS GROUP INC C| 12/02/2014. | VARIOUS coeeee.1,200.000 ...18,335 XXX 17,216 0 [ SR [P, 1119 | 1,119 XXX
25675T 10 7 | DOLLARAMAINC C| 12/03/2014. | VARIOUS, 500.000 ...40,598 XXX ] 14,378 35,284 (25,444) (25,444) 14,378 26,221 26,221 72 XXX
286181 20 1 | ELEMENT FINANCIAL CORP C| 04/11/2014.| CS FIRST creeennnn1,700.000 rireennnn25,323 XXX 9,605 23,800 | ........ (RTS1E5)) [N ISR S (14,195) 9,605 15718 | 15,718 XXX
292505 10 4 | ENCANA CORP, C| 02/25/2014. | VARIOUS, 100e12,100.000 | ... 254,704 XXX ...245,134 ...232,078 | .......... 13,056 | covvveevverererrinnens | e | o 13,056 245134 9,569 9,569 1,112 XXX
29250N 10 5 [ENBRIDGE INC C| 01/28/2014.| CS FIRST 5,700.000 265,738 XXX ...222,251 ... 264,537 | ........ (CYI2:15)) NS NPT O (42,286) 222,251 e 43,487 | 43,487 XXX
375916 10 3 | GILDAN ACTIVEWEAR INC C| 12/04/2014. | VARIOUS. ...4,900.000 | ........... 300,514 XXX ...181,142 277,389 | e (96,247) (96,247) 181,142 | oo | e 119,372 | ....... 119,372 2,304 XXX
380956 40 9 | GOLDCORP INC. C| 04/11/2014. | VARIOUS. 3,800.000 XXX 120,276 87,552 32,724 32,724 120,276 | ..oooveveverernreres | v (11,014) ] ........ (11,014) ] oo 633 XXX
39945C 10 9 [CGIGROUP INC C| 11/04/2014. | VARIOUS, 4,400.000 XXX 124,807 156,376 (31,569) (31,569) 124,807 38,507 38,507 XXX
444218 10 1 | HUDSON BAY CO C| 01/17/2014. | VARIOUS, ,100.000 XXX .153,034 163,163 (10,129) [ i | e | s (10,129) 153,034 L2424 12424 | ............. 455 XXX
45823T 10 6 [INTACT FINL CORP C| 04/11/2014. | VARIOUS 3,900.000 266,270 XXX ....242,800 ...270,543 | ........ (27,743) (27,743) 242,800 23470 23,470 1,956 XXX
539481 10 1 |LOBLAW COSLTD C| 09/15/2014. | VARIOUS ...4,100.000 | ........... 191,412 XXX ...132,226 LAT3758 (CYIK A [N ST [ (41,532) 132,226 59,186 59,186 1,968 XXX
552704 10 8 | MEGENERGY CORP. C| 08/19/2014. | VARIOUS ...4,300.000 | .......... 161,008 XXX ....139,653 131,623 8,030 8,030 139,653 ..21,385 | ......... 21,355 XXX
554282 10 3 | MACDONALD DETTWILER C| 11/24/2014. | VARIOUS, ....1,100.000 .....95,985 XXX 88,550 41,150 (865) (865) 88,550 [ ..oovvvvvvvrnnninnns | eerereninnns 7436 | oo 7436 | oo 780 XXX
559222 40 1 |MAGNAINTLINC C| 09/24/2014. | VARIOUS, 2,700.000 | ......cco..c 310,115 XXX ] 82,242 100235170 | ..eei(152,928) | oo | v | (152,928) 82,242 | ..oovvvvererririnnns | v 227872 | ........ 227,872 .2918 XXX
56501R 10 6 | MANULIFE FINANCIAL CORP. C| 04/11/2014.| CS FIRST 2,200.000 w84,152 XXX | 46,805 0 46,805 (2,653) (2,653) 286 XXX
68272K 10 3 [ONEX C| 04/11/2014. | VARIOUS........oooisrrerrerecerminseneeneseessinsssesssssessssssssneseesens | coneeseesennns 400.000 ..24,276 XXX 23,084 22,940 144 144 23,084 w1192 | 1,192 .30 XXX
699320 20 6 | PARAMOUNT RESLTD C[ 12/11/2014. | VARIOUS, 8,700.000 338,509 XXX 233,137 338,256 | ......(105,119) [ ccovvvvcevicvivcrcnnis | e [ v (105,119) 233,137 [ oo | 105,371 XXX
717046 10 6 | PEYTO EXPL & DEV CORP C| 04/11/2014.| CS FIRST 600.000 XXX 19,506 (8,472) (8,472) 11,034 .11,920 XXX
73755L 10 7 | POTASH CORP SASK INC C| 05/26/2014. | VARIOUS, 2,600.000 XXX 1,052 ) .(60,307) 30,745 ..70,646 XXX
74022D 30 8 [PRECISIONDRILLINGCORP  .....cccovovcvivcemrmmmrimmnsrininnninens C| 05/09/2014. | VARIOUS, <ree:21,200.000 XXX 151,627 .209,456 ) (57,829) 151,627 135,256 XXX
74339G 10 1 | PROGRESSIVE WASTE SOLUTION  .......ocicccvcvccccccrnrnnens C| 01/30/2014. | VARIOUS 9,700.000 246,387 XXX ....189,499 ...254819 | ... ({1 20) | N ISP (65,320) 189,499 <oerern.56,889 XXX
780087 10 2 | ROYAL BK CDA MONTREAL QUE. C| 07/14/2014. | VARIOUS ...5,100.000 | ............ 369,033 XXX ....181,884 2364191 | o (182,307) [ oo | e | i (182,307) 181,884 | ..oovvvervevcrecees | e 187,150 XXX
81373C 10 2 | SECURE ENERGY SERVICES INC ........occovvvvmmmcrrevricrersne C| 06/19/2014. | VARIOUS, ...2,400.000 | .............52,969 XXX 36,566 15,903 (8,838) corneeennn(8,838) 36,566 v 16,402 XXX
820439 10 7 | SHAWCORLTD C| 12/09/2014. | VARIOUS, ...1,000.000 | .............43,958 XXX 39,449 42,480 (3,031) (3,031) 39,449 | oo | e 4,509 XXX
82509W 10 3 | SHOPPERS DRUG MART CORP. C| 04/02/2014. | VARIOUS, ....6,100.000 | ........... 368,664 XXX ...255,789 | ...............354,959 | ........ (99,170) (99,170) 255,789 | .oooooverceeceis | e 112,876 XXX
867224 10 7 | SUNCOR ENERGY INC C| 07/28/2014.| CS FIRST cireeennn4,800.000 | oo 197,588 XXX ...101,602 | ........... 178,752 | ........ (T7,150) | covovevevccncrinniins | o | v (77,150) 101,602 95,986 XXX
8676EP 10 8 | SUNOPTAINC C| 04/02/2014. | BONY.....cooooumeeummimmmmmmmmmmmmmmmsmsmmmesssmsssssmsssssssmsssssssssssssesssnnes | svseeee 124,900.000 | .........1,230,077 XXX ..703,187 | oo 1,250,249 | ......(547,082) | ..ooovvvvecrrcrccccccs | oo | v (547,062) 703,187 526,890 | ....... 526,890 XXX
878742 20 4 | TECK COMINCO LTD C| 08/26/2014. | VARIOUS. 1000...16,900.000 | ........... 415,670 XXX 474902 | ............467,285 | ... 7,617 7617 474,902 | oo | (59,232) | ......... (59,232) | ..occoeee 11,880 XXX
87971M 99 6 | TELUS CORP C| 07/09/2014. | VARIOUS, 9,900.000 389,791 XXX .290,396 361,944 | ........ (71,548) . (71,548) 290,396 99,395 99,395 8,192 XXX
88706M 10 3 | TIMHORTONS INC C| 07/07/2014. | VARIOUS, 3,700.000 215,584 XXX 122,585 229,363 | ......(106,778) | . 106,778) 122,585 92,999 92,999 2,304 XXX
891160 50 9 | TORONTO DOMINION BK ONT C| 12/04/2014. | VARIOUS ....9,400.000 | ........... 506,683 XXX 175,089 470,517 (295,428) (295,428) 175,089 | .oovvvvvvvvecrrcrns | e 331,593 | ....... 331,593 | ........ 12,220 XXX
89156V 10 6 [ TOURMALINE OIL CORP. C| 07/28/2014. | VARIOUS ...4,400.000 | ............ 227,274 XXX .. 117,255 ...196,680 | ........ (UAR25)) [N ISR I (79,425) 17,255 | oo | e 110,018 | ....... 110,018 XXX
89353D 10 7 [ TRANSCANADA CORP C| 04/11/2014. | VARIOUS, 2,800.000 | ............ 134,981 XXX ] 97,898 116,496 | ... (37,964) | ovoveveverecrrrrrens | e | e (37,964) 97,898 reereren 31,082 | s 37,082 1,296 XXX
903914 10 9 |ULTRA PETROLEUM CORP. C| 02/19/2014.| BONY. ....20,000.000 | ............ 503,859 XXX ...401,000 433,000 (32,000) (32,000) 401,000 | oo | e 102,859 | ....... 102,859 XXX
91911K 10 2 | VALEANT PHARMACEUTICALS INTERNATIONAL.......cccoeeervvrvercree | C 0411172014, L CS FIRST...oocrivrirriiriirsscrrnnieiiinssessesssisissssssesssssesssniens | coveevssiennns 100.000 | ..............13,525 XXX ] 2313 | s 12,462 | ........ (RTUNT1)Y [N ISR S (10,149) 2,313 e 11,212 | 11,212 [ e XXX
98462Y 10 0 [ YAMANA GOLD INC C| 09/08/2014. | VARIOUS. ....16,500.000 | ........... 134,860 XXX ceveeenenn200,475 | e 151,140 | 49,335 | e [ e [ e 49,335 200,475 | e | e (65,615)] ......... (65,615)] ..........2,476 XXX
71654V 40 8 | PETROLEO BRASILEIRO SA PE F [ 05/06/2014. | BONY. ....80,000.000 | .........1,219,733 XX 1,437,600 | ........... 1,102,400 335,200 | covveeeerrrenneenens [ e [ e KRIIVIV [V N IV 1,437,600 | ..o ceeen(217,867) | ... (217,867) | ......... 30,949 XXX
G1151C__ 10 1 | ACCENTURE LTD BERMUDA R| 12/19/2014. | VARIOUS. ...40,000.000 | .........3,529,376 XXX | 3,054,400 | ........... 3,288,800 | ......(234,400) .(234,400) 3,054,400 | .o | s 474976 | ....... 474976 | ......... 78,000 XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS............ucueueureeieiireiesissisisssis s o | i 179,298,799 XXX ... 142,600,117 | ....... 168,553,089 | ..(26,208,507) 0 0 | ...(26,208,507) 0]...142,600,117 0 [..36,698,684 | ..36,698,684 |...1,714,045 XXX

Common Stocks - Mutual Funds
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464286 40 0 | ISHARES MSCI BRAZIL ETF o] 05/07/2014. | BONY......oovvvvvvvrrvrenrrnrennnnnsssssssssssssssnsssssssssssssssssssssssssssssssnss | coeeees 100,000.000 | .........4,873,352 XXX ....5,158,000 | ............ 4,468,000 | ....... 690,000 [ ..o | i <oeveer...890,000 5,158,000 cenn(284,648) | ....... (284,648) | ......... 58,755 XXX
57060U 18 3 [MARKET VECTORS ETF TR .| 02/21/2014.] BONY. 30,000.000 | .........3,134,123 XXX ...2,088,999 | ............ 2,655,600 | ......(566,601) | .....ooovevemerevemnnens [ v | i (566,601) 2,088,999 ...1,045,124 | ....1,045,124 .90 XXX
78464A 69 8 | SPDR S&P REGIONAL BANKING ETF .. 1 12/05/2014. ] BONY. .........80,000.000 | .........3,318,851 XXX 2,238,400 3,248,800 | ...(1,010,400) -....(1,010,400) 2,238,400 ....1080451 |...1,080451 | ... 31,016 XXX
9299999. Total - Common Stocks - Mutual Funds. ...... 11,326,326 XXX ...9485399 | ... 10,372,400 | ......(887,001) 0 0 .(887,001) 0 9,485,399 0]...1840927 | ...1.840927 | ........ 89,861 XXX
9799997. Total - Common Stocks - Part4............cooooooiiooii s | 190,625,125 XXX | 152,085,516 | ........ 178,925,489 | ..(27,095,508) 0 0 | ...(27,095,508) 0 ...152,085,516 0 [..38539,611 | ..38,539,611 |...1,803,906 XXX
9799998 Total - Common Stocks - Summary Item from Part 5. ... 4483771 XXX ... 4,291,926 0 14291926 | 191,845 | ... 191,845 851 XXX
9799999. Total - COMMON SHOCKS. ... s | 195,108,896 XXX |.. 156,377,442 | ........ 178,925,489 | ..(27,095,508) 0 0 | ...(27,095,508) 0 ....156,377,442 0]..38,731,456 | ...38,731,456 |...1,804,757 XXX
9899999. Total - Preferred and COMMON SHOCKS. .....vviee e e | e 195,108,896 XXX ... 156,377,442 | ...... 178,925,489 | ..(27,095,508) 0 0 | ...(27,095,508) 0 ...156,377,442 0 |..38,731,456 | ...38,731,456 |...1,804,757 XXX
9999999 Total - Bonds, Preferred and COMMON SIOCKS. ........uuviiiiiiiis i i1 e | 602,244,653 XXX ] 558,113,920 | ....... 490,682,990 | ..(27,095,508)] ........ (132,795)] oo 0]..(27,228,303)] .....cccocccec 0 ...557,734,973 | oo 0 |..44,509,685 | ...44,509,685 | .10,535,710 XXX
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Bonds - U.S. Government
912828 D8 0 | UNITED STATES TREAS | . | 09/18/2014' VARIOUS | 09/30/2014| BANCAM ROBERTS 25,000,000 | ........ 24,767,578 | .......24827148 | ......... 24,769,370 | . | e 1,792 1,792 257778 ) ... 57,778 | .....35912 | ...19,302
0599999. Total - Bonds - U.S. Government. 25,000,000 | ........ 24,767,578 | .......24.827148 | .......... 24,769,370 0 f s 1,792 0 1,792 0 0]....57778 ] .....57,778 | .....35912 | ....19,302
Bonds - All Other Government
110709 8Y 1 [BRITISH COLUMBIA PROV CDA C| 01/08/2014 | SCOTIA. 09/16/2014 | NBC CLEAR... ...2,268,100 .2,438,295 2,266,452 (1,649)[ . 171,843 | ....... 171,843
135087 B5 2 [ CANADA GOVT. C| 06/02/2014 | VARIOUS 09/09/2014 | NBC CLEAR... 17,395,031 7,388,172 | ......... 17,395,229 198 e(7,087) | ...........(7,057)
135087 XX 7 | CANADA GOVT. C| 01/30/2014 | NBCS SECURITY........coooveiecmierersccrersccreracs 05/29/2014 | NBCS SECURITY.....coovvuvvrvvernrnrennrnrennnniennns ceeeeennnn 1,934,000 8,303,328 8,209,707 8,212,837 90,49 [ o | (90,491) (AKX po— (3,131)| ....179,493
135087 ZC 1 | CANADA GOVERNMENT C| 04/29/2014 | NBCS SECURITY........coooierucmrerersccrersccrerics 06/02/2014 | NBCS SECURITY. 9,065,000 | ........ 9,212,669 | ......... 9,199,525 9,200,060 (12,809 [ oo | i (12,609) (535) (535) | ....115,175 | ....93,754
13509P BN 2 | CANADAHOUSING TRUST ..ot C| 03/13/2014 | HSBC 08/25/2014 | VALEUS MOB..........coooosiveaisisienscsiassiscsscises weenen 1,830,000 2,018,673 2,011,554 2,001,517 17186 [ o | i (17,156) | covevevvvevevenenes | o .....10,038 | .........10,038 | .....52,727 | ....18,912
683234 VR 6 | ONTARIO PROV CDADEBENTURE .......ocooommemiimncriinncncnincncsencnesecins C| 01/08/2014 | HSBC 09/12/2014 | NBCS SECURITY. 2,337,000 2,846,910 3,019,124 2,836,656 e10,254) [ o | TQTOPETE N IR 182,468 | ...... 182,468 | .....103,801 | .....15,059
74814Z EK 5 | QUEBEC PROVINCE C| 01/08/2014 | NBCS SEC 09/10/2014| T D SECURITES 2,230,000 2242733 | ... 2446377 | ........... 2,242,675 (58) ((<1:)] [ IO [ 203,702 | ........ 203,702 | .....74911 |...11,165
1099999. Total - Bonds - All Other Government ...42,932,000 | ........ 44287444 | ... 44712754 | .......... 44,155 426 0. (132,019) 0. (132,019) 0 0f.... 557,328 | ....... 557,328 | ....658,951 |..223,803
Bonds - Industrial and Miscellaneous
02138Z AH 6 |ALTAGASLTD C| 01/08/2014 | CIBC 03/26/2014 | RBC DEXIA..........cooooiiiriiniicscccicscesiiicssiisisnss | v 464,000 | ............. 463,722 | ............ 482,778 463,722 0 ....19,056 | .........19,056 .4,363
078132 AX 2 | BELL CDAMEDIUM TERM NTS C| 07/29/2014 | NBC CLEAR......cccoovvvvevevevrernennrverisicrannnenn | 12022014 | NBC CLEAR 975,000 1,000,838 992,765 994,242 ((GRSTSIC) [PPSO ({16 [P [N
67103M _AC__ 0 | OPB FINANCE TRUST. C| 01/09/2014 | NBCS SEC 09/11/2014 ] LAURENT L ..o | e, 840,000 ..788,827 ....831,886 791,975 3,148 3,148
3899999. Total - Bonds - Industrial and Miscellaneou 2,279,000 2,253,387 .2,307,429 2,249,939 0].....(3,448) 0 (3,448) 0 0 ....57,490 R
8399998. Total - Bonds ...70,211,000 | ........ 71,308,409 | .......71,847331 | ......... 71,174,735 0 ... (133,675) 0 ... (133,675) 0 0. 672,59 | ...... 672,59 | ....736,919 |...251,221
Common Stocks - Industrial and Miscellaneous
148887 10 2 | CATAMARAN CORP G| 10/01/2014 | SCOTIA 11/06/2014 | CS FIRST....ccoovevvvcrercrcrcrcncrcncresencncseseseseseseses | irininand 400.000 18,708 21,850 18,708 0 3,143 3,143
192446 10 2 | COGNIZANT TECHNOLOGY SOLUTIION........ccovcvuvrmcrerrrnrcrernicserinens 12/08/2014 | BONY. 12/08/2014 | BONY. 50,000.000 2,616,250 | ......... 2,613,250 2,616,250 0 (3,000)| ..........c (3,000
67011P 10 0 [NOW INC/DE 06/02/2014 | SPINOFF-........coicccccvcciccvccimiiriiiierannenes 06/26/2014 | BONY. ....15,000.000 385,207 552,255 385,207 (U [ ISV 167,048 | ....... 167,048
939647 10 3 | WASHINGTON PRIME GROUP 05/16/2014 | SPINOFF..........occciccicciccvccmrnresiiiierinnanns 05/30/2014 | BONY. 25,000.000 | ............ 481,300 500,026 481,300 0 ..18727 ..18,727
103309 10 0 | BOYD GROUP INCOME FD C| 10/01/2014 | VARIOUS 11/27/2014 | VARIOUS, werenne.1,900.000 81,609 85,793 81,609 (U [ USRI I 4,184 4,184 .31
136375 10 2 [ CANADIAN NATL RY CO. C| 10/01/2014 | VARIOUS 10/02/2014 | VARIOUS 2,800.000 | .ecooreeree 193,440 | ccoovvvee 198,303 193,440 (U [ SSN I 4,862 4,862 ...425
249906 10 8 | DESCARTES SYS GROUP INC C| 10/01/2014 | SCOTIA. 12/02/2014 | VARIOUS, .1,800.000 27,703 31,738 27,703 0 4,035 .....4,035
25675T 10 7 | DOLLARAMA INC C| 10/01/2014 | SCOTIA. 12/03/2014 | VARIOUS .1,000.000 47,660 53,199 47,660 0 5,539 5,539
375916 10 3 | GILDAN ACTIVEWEAR INC C| 10/01/2014 | VARIOUS. 12/04/2014 | RBC DEXIA. 2,000.000 | ..cooreern 116,243 | ..ooovvvvve 121,917 116,243 0 5,674 5,674 235
39945C 10 9 [CGIGROUPINC C| 10/01/2014 | SCOTIA. 10/27/2014 | CS FIRST ..ccooieeisiseeeresssesssssssesssesssesssssssssss ....1,100.000 41,701 41,694 41,701 0 (7) (7)
539481 10 1 |LOBLAW COSLTD C| 04/02/2014 | RBC DOMINION...........coccoverecevcvecvveveveccrennns | 05/22/2014 | VARIOUS ....1,088.480 50,897 50,793 50,897 0 (104) (104)
699320 20 6 | PARAMOUNT RESLTD C| 10/01/2014 | SCOTIA 11/21/2014 | RBC DEXIA 500.000 32,731 23,550 32,731 (U [N [SPOPPPROPOOOROOIT ISR (TP E— (9,181)
820439 10 7 | SHAWCORLTD C| 10/01/2014 | SCOTIA 12/08/2014 | RBC DEXIA.......coovvvvvvvrrrrrverrnvvnnnnsnnnnesnesnsssnnes | nierinnnand 400.000 22,203 17,171 22,203 0 (5,032) (5,032) 60
891160 50 9 | TORONTO DOMINION BK ONT C| 10/01/2014 | CS FIRST.....covcvvvvvvverevrrmvenerssesssssenssssenesnsnines 12/04/2014 | VARIOUS 2,200.000 | ..cooee 119,661 | ..ovvvvveee 122,295 119,661 0 2,634 2,634
98462Y 10 0 [ YAMANA GOLD INC C| 07/30/2014] VARIOUS 09/08/2014 ] VARIOUS 6,200.000 56,613 49,937 56,613 0 | L | (6,677 ........... (6,677)
9099999. Total - Common Stocks - INAUSHTial AN MISCEIBNEOUS.............ooceueeeeeees e s oo | s 4291926 | ......... 4,483,771 ...4,291,926 0 0 0 191,845 | ....... 191,845 851 0
9799998. TORA] = COMMMTION SEOCKS. ... &880 | s 4291926 | ......... 4,483,771 ...4,291,926 0 0 0 191,845 | ....... 191,845 851 0
9899999. Total - Preferred and Common Stock: ...4,291,926 4,483,771 4,291,926 0 0 0 191,845 | ........ 191,845 851 0
9999999. Total - Bonds, Preferred and Common Stock: .75,600,335 6,331,102 5,466,661 .0 (133,675) .(133,675) . ..864.441 64,441 | ....737,770 | ...251,221




Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E COM PANY
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
Naic Valuation Company Owned by
NAIC Method (See Do Insurer's Insurer on Statement Date
Company Purposes and Assets Include 9 10
Code or Alien Procedures Intangible Assets
Insurer Manual of the Connected with
Description Identification | NAIC Securities | Holding of Such | Total Amount of Such | Book/Adjusted Carrying % of
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Number Valuation Office) Company's Stock? Intangible Assets Value Number of Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....1,343,134,843.
2. Total amount of intangible assets nonadmitted §..........0.
SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Intangible Assets 5 6
Included in Amount
Name of Company Listed in Section 1 Shown in Column 7,
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Section 1 Number of Shares % of Outstanding

NONE
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY

SCHEDULE DA - PART 1

M INVESTMENTS Owned December 31 of Current Year

Showing all SHORT-TER
6 7

1 2 Codes 5 8 Change in Book/Adjusted Carrying Value 13 Interest 21
3 |4 9 10 1" 12 17 18 19
F Amount Due and
0 Current Year's Accrued
r Unrealized Other-Than- Total Foreign December 31 of
ei Valuation Current Year's Temporary Exchange Current Year on Paid for
g Date Maturity Book/Adjusted Increase (Amortization) / |  Impairment Change in Bond Notin Effective | When Accrued
CUSIP Identification Description Code [ n] Acquired Name of Vendor Date Carrying Value (Decrease) Accretion Recognized BJAC.V. Par Value Default Rateof | Rateof | Paid Interest
All Other Government Bonds - Issuer Obligations
CANADA GOVT l | Cl 12/02/2014. | NBCS SEC. 12/01/2015. 2,008,033 (2,914) 1,972,000 5,038 .....3.000 | .....0.988 | D...... 648
0699999. All Other Government Bonds - Issuer Obligation: 2,008,033 0 (2,914) 0 0 1,972,000 5,038 XXX XXX XXX 648
1099999. Total - All Other Government Bonds 2,008,033 0 (2,914) 0 0 1,972,000 5,038 XXX XXX XXX 648
Total Bonds
7799999. Subtotals - Issuer Obligations. 2,008,033 0 (2,914) 0 0 .1,972,000 5,038 XXX XXX XXX 648
8399999. Subtotals - Bonds. 2,008,033 0 (2,914) 0 0 1,972,000 5,038 XXX XXX XXX 648
Class One Money Market Mutual Funds
09248U 61 9 | BLACKROCK LIQUIDITY TEMPFUND INST'L.......... .1 11/28/2014. | BLACKROCK.....cvvvvevrvvverrrrrenrnsesneesessensessenses | v D 0.9, S IS 21,105,239
26188) 20 6 [ DREYFUS CASH MGT INST'L....coovvvvvrvrvrrnnernrnernrnnrnerennes | ceveverenes | oo [ 111282014, DREYFUS......oovvvvvvvevvvvrerervenrnssensesssnsssssssssenns | cevee XXXovere | vevevennnnn1,030,906
38141W 23 2 | GOLDMAN SACHS FINANCIAL SQUARE INST'L. .1 11/28/2014. ] VARIOUS.........coococerccccirevcereeccerccerereceee | e XXX.. 27,234,132
8999999. Total - Class One Money Market Mutual FUNGS..........ooooooooo ooty e | ! 49,370,277 0 0 0 0 XXX 0 XXX XXX XXX 0
9199999. Total - Short-TErM INVESIMENTS. .. ... e | sneiesssied 51,378,310 0 (2,914) 0 0 XXXeooorrreres | 2000000051,381,224 | s 5,038 XXX XXX XXX ....648




Annual Statement for the year 2014 of the AF FI LIATE D F M I N S U RAN C E COM PANY

Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. D-Sn. 1
NONE

Sch. DB-Pt. D-Sn. 2
NONE

E18, E19, E20, E21, E22, E23



Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

General Interrogatories:

1. The activity for the year:  Fair Value $.....(7,838,591)  Book/Adjusted Carrying Value $.....(7,838,591)
2. Average balance for the year:  Fair Value $.....34,388,356  Book/Adjusted Carrying Value $.....34,388,356
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

E24

1 2 3 4 5 6 7
NAIC
Designation /
Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Cash Equivalents (Schedle E Part 2 Type)

000000 00 O [BARCLAYS CAPITAL C 2,000,000 2,000,000 | 01/26/2015...

000000 00 O | BNP PARIBAS SECURITIES CORP. C 2,339,406 2,339,406 | 12/23/2014...

000000 00 O |CITIGROUP GLOBAL MARKETS INC C 2,000,000 2,000,000 | 12/23/2014...

38346M N6 7 [ GOTHAM FUNDING CORPORATION C 499,867 499,867 | 01/06/2015...

000000 00 O |HSBC SECURITIES,INC C 1,000,000 1,000,000 | 12/23/2014...

000000 00 O |MIZUHO SECURITIES USA INC C 2,000,000 2,000,000 | 12/23/2014...

000000 00 O | MORGAN STANLEY. C 1,000,000 1,000,000 | 12/23/2014...

000000 00 O | NATIXIS FINANCIAL PRODUCTS LLC C 1,000,000 1,000,000 | 01/22/2015...

000000 00 O | NATIXIS NEW YORK BRANCH [ 2,000,000 2,000,000 | 12/23/2014...

000000 00 O | NOMURA SECURITIES C 2,000,000 2,000,000 | 12/23/2014...

000000 00 0 [PERSHINGLLC C 3,000,000 3,000,000 | 12/23/2014...

83368N_ W9 8 | SOCIETE GENERALE, N.Y. C. 1,000,000 1,000,000 | 12/24/2014...
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 19,839,273 19,839,273 XXX
9999999. Totals..... ... 19,839,273 | oo, 19,839,273 XXX




Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

2 3 4 5 6 7
NAIC
Designation
| Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:

1.
2.

The activity for the year: Fair Value §..........0  Book/Adjusted Carrying Value §.........
Average balance for the year: Fair Value §..........0  Book/Adjusted Carrying Value $

NONE
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE E - PART 1 - CASH

4 5 6 7
Amount of Interest | Amount of Interest
Rate of Received During | Accrued December
Depository Code [ Interest Year 31 of Current Year Balance *

Open Depositories
BANK OF AMERICA (CDR CLAIMS) HARTFORD, CT (21,034,323) | XXX
NORTHERN TRUST CHICAGO, L 8,588,707 | XXX
JP MORGAN CHASE NEW YORK, NY. 3,321,993 | XXX
ROYAL BANK (RES ACCT) TORONTO, ON, CAN .| 0700 72,402 6,030 7,770,669 | XXX
ROYAL BANK (USD) TORONTO, ON, CAN 2,652,636 | XXX
ROYAL BANK (LOSS PAY). TORONTO, ON, CAN 875,609 [ XXX]
RBC INVESTOR SERVICES TORONTO, ON, CAN (334,251) | XXX
0199998. Deposits in .0 depositories that do not exceed allowable

limits in any one depository (see Instructions) - Open Depositories...... XXX XXX (89,877) [ XXX
0199999. Total - Open Depositories XXX XXX 72,402 6,030 1,751,163 | XXX
0399999. Total Cash on Deposit XXX XXX 72,402 6,030 1,751,163 | XXX
0599999. Total Cash XXX XXX 72,402 6,030 1,751,163 | XXX

TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR

1.Januany......eeneecnees [ e 59,827,992 [4. April......cvveveviiveriinens | v 29,531,271 | 7. July. (4,848,306) [ 10. October 16,619,233
2. February.......ccocovuvnnee 31,006,749 (5. May.... ..37,556,710 |8. August 4,133,399 [ 11. November.
3. March 20,641,010 | 6. June... ....7,934,938 | 9. September 6,750,376 [ 12. December.
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Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

Description

2 3
Code | Date Acquired

4

All Other Government Bonds - Issuer Obligations

Rate of Interest

5
Maturity Date

6

Book/Adjusted Carrying Value

7

Amount of Interest Due & Accrued

8
Amount Received During Year

CANADA T-BILL.oooteaaaassssaaasassasssssassssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssmesee e 111122014 | ...............0.880 |......01/15/2015 199,933 241
CANADA T-BILL oo e s 12/05/2014 0.881 | .......02/26/2015 2,646,423 1,733
0699999. All Other Government Bonds - Issuer Obligations 2,846,356 1,974
1099999. Total - All Other Government Bonds 2,846,356 1,974
Total Bonds
7799999. Subtotals - Issuer Obligations. 2,846,356 1,974
8399999. Subtotals - Bonds 2,846,356 1,974
Sweep Accounts
JP MORGAN CHASE & CO COMMERCIAL PAPER END OF DAY IMVESTMENTS. | I -.....12/31/2009 0.120 20,584,164 72,616
8499999. Total - Sweep Accounts 20,584,164 72,616
8699999. Total - Cash Equivalent 23,430,520 74,590




Annual Statement for the year 2014 of the AFFILIATED FM INSURANCE COM PANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama.....cooriccviiiiinnnnnnninins AL i
2. AlasKa.......ii AK|
3. ANZONA.cine AZ| i
4. Arkansas...
5.
6.
7.
8. Del DE | .
9. District of Columbia.............ccc...... DC| .o
10 FlOida.....ooceoeveceeeverviivirieiiisiiniiiininend FL[ s
BT €T o T GA|.....B..... | Property & Casualty 25,132 25,064
12.  Hawaii HH
13, 1daho.. [0} [,
14.  lllinois |
15.  Indiana..
16.  lowa..
17.  Kansas..
18.  Kentucky.
19.  Louisiana.............cccocvmmemrrrvvevciernnacd LA s
20 Maine..........covoimmnnrrvecreiiennnd ME
21, Maryland......oooooevnneinerinneinens MD | .o
22.  MassachuSetts..........coowrrvvrrennnnnns MA] ......B..... | Property & Casualty 50,265 50,129
23, Michigan......ccoceeemmrrerernsniierennnd M e
24, Minnesota..............ccoommrnrrrrrevinnnns LI\ [—
25.  Mississippi (V] S
26, MISSOU.......cooeuerrivcrisiccririrens MO ..o
27.  Montana....
28.  Nebraska..
29.  Nevada.
30.  New Hampshire........cccoeovrrrnennnncd NH | s
31 New Jersey. e NI s
32, New MeXiCO......cumrmrrrrmmrrrrrrrreennd NM] .....B..... | Property & Casualty 814,290 812,088
33, New YorK....ooovccvvsenenrcvrciecnnnaad NY
34, North Carolina...........ccooevveeererrreeend NC|.....B..... | Property & Casualty 301,589 300,773
35.  North Dakota..........ccccovvvvurrrrrrerred ND
36, ONIO....ierrce ! OH
37.  Oklahoma.............ccuvmvevvvmrervrnrerenen OK
38.  Oregon . | Property & Casualty, Workers Compensation 668,522 666,714
39.  Pennsylvania
40.  Rhode Island. .| Property & Casualty 3,196,842 3,188,198
41, South Carolina.............ccccccreveuerens SC
42, South Dakota.............cccewrerevevererens SD
43, TennesSee..........merrrrrevinnnns TN
44, TeX8S oo X
45, Utah..n) ut
46, Vermont.......coccmemmmmmevmmmmnnnnnnnns VT
A7, Virginia. oo AV [P
48.  Washington.........cccooeeeervvveccereeece WA i
49, West Virginia.......coooevvvmvrrevernnnens WV
50.  Wisconsin..
51.  Wyoming...
52.
53.
54.
55.  US Virgin Islands.............covvcrenc '/ [—
56.  Northern Mariana Islands............. MP .o
57 Canada.......coooererrveeeeerienenennnenend CAN
58.  Aggregate Alien and Other........... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 3,196,842 3,188,198 1,859,798 | ooovvvevcrcree 1,854,770
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................. XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 above) XXX XXX 0 0 0 0
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